Capítulo 7 

Negociação

Devido às características da aplicação envolvida nesta tese, a utilização das previsões efectuadas para as séries temporais através de critérios realistas de negociação é a melhor forma de julgar a qualidade e o interesse dessas previsões, e portanto o grau de sucesso global do processo de KDD implementado. 

Neste capítulo apresentamos e discutimos os resultados obtidos por dois critérios de negociação. Estes critérios empregam de forma directa as previsões dos nossos modelos para decidirem sinais de compra e de venda que são operacionalizados através de metodologias de negociação extremamente simples. Assim, na Secção 7.1 descrevemos e justificamos os dois critérios de negociação testados, e na Secção 7.2 apresentamos e discutimos os resultados obtidos sobre os casos de teste das 5 acções em análise. 

7.1 Critérios de negociação testados 

Um dos problemas mais comuns no desenvolvimento de critérios de utilização do conhecimento extraído de dados através de processos de KDD consiste em realizar sobre os mesmos dados tanto o desenvolvimento e a optimização como a avaliação e a escolha desses critérios (usualmente são empregues os dados de teste deixados out-of-sample durante o processo de extracção de conhecimento para avaliação final do conhecimento descoberto). Este problema, por vezes chamado data snooping [Giles e Lawrence, 1997], é particularmente frequente em trabalhos sobre previsão e negociação de activos financeiros [Hellstrom, 1999], [Sullivan et al., 1999] e tende a provocar uma distorção, por vezes muito importante, que favorece ilegitimamente os resultados da utilização do conhecimento descoberto.

Para evitar este problema é possível seguir diversas abordagens como, por exemplo, deixar um segundo conjunto de dados out-of-sample até à avaliação final dos critérios de utilização do conhecimento, ou realizar a optimização e escolha dos critérios de utilização sobre os dados de treino do processo de extracção de conhecimento [Glymour et al., 1997]. No entanto, estas abordagens levantam também problemas específicos. Nomeadamente, a manutenção de uma (terceira) parte dos dados totalmente fora do processo de extracção de conhecimento tende a implicar que a extracção de conhecimento seja enfraquecida por ser baseada em dados mais limitados (em especial quando, à partida, os dados existentes são relativamente “curtos”, como no nosso caso). Além disso, sempre que todo o processo exige uma ordenação temporal estrita (também como no nosso caso, em que esta terceira “fatia” dos dados teria sempre de ser posterior em relação aos restantes dados) pode resultar em problemas de desactualização do conhecimento extraído. Por sua vez, o desenvolvimento dos critérios de utilização do conhecimento descoberto com base nos dados de treino que já foram usados para extracção desse conhecimento tende a ser problemático uma vez que o conhecimento extraído corresponde precisamente a padrões detectados nesses dados, pelo que os critérios de utilização estariam a ser desenvolvidos em condições muito optimistas.

Tendo em atenção este tipo de dificuldades, optamos por uma abordagem baseada na pré-definição rígida dos critérios de utilização do conhecimento, dispensando o recurso a qualquer processo de desenvolvimento, optimização e escolha desses critérios com base nos seus resultados. 

No nosso caso, o conhecimento extraído dos dados tem a forma de previsões para o sentido de variação das cotações de acções. Desta forma, os critérios de utilização do conhecimento descoberto serão metodologias mecânicas de negociação bolsista baseadas nestas previsões. Tendo em conta o tipo de previsões de que dispomos, e considerando que pretendemos testar mecanismos de negociação realistas (isto é, aplicáveis na prática) optamos por separar o mecanismo de negociação em duas partes. A primeira consiste numa utilização combinada das previsões para gerar sinais de compra e de venda. A segunda consiste na operacionalização desses sinais de compra e venda através de regras de negociação. 

Dado que pretendemos testar apenas um número muito reduzido de critérios pré-definidos, não é possível utilizar métodos complexos que envolvam ajustamento (ou optimização) de parâmetros. Na realidade, para evitar a tentação de testar vários critérios e de apresentar apenas os melhores resultados, optamos por escolher apenas critérios não paramétricos, tão simples quanto possível. Assim, para tomada de decisão ao nível dos sinais de compra e venda, testamos apenas uma abordagem, baseada na exigência de unanimidade de todas as previsões com cobertura total que efectuamos. Esta abordagem é motivada pela expectativa de que, quando todas as previsões efectuadas (tanto para t+1 como para t+3) apontam no mesmo sentido, exista uma maior probabilidade de as cotações em causa evoluírem no sentido previsto do que no sentido oposto. Mais exactamente, estas regras de decisão dos sinais de compra e venda correspondem a:

- Se (as previsões do NBC, do Lazy3, do PA5 e de RW apontam todas para subida para t+1)

     e (as previsões do NBC, do Lazy3, do PA5 e de RW apontam todas para subida para t+3)
Então é gerado um sinal de compra.

- Se (as previsões do NBC, do Lazy3, do PA5 e de RW apontam todas para descida para t+1)

     e (as previsões do NBC, do Lazy3, do PA5 e de RW apontam todas para descida para t+3)
Então é gerado um sinal de venda.

É de notar que as previsões de RW são sempre idênticas para t+1 e para t+3, pelo que cada sinal de compra ou de venda é de facto gerado pela unanimidade de 7 previsões (com cobertura total) independentes. Pode também notar-se que a forma de utilizar as previsões para gerar os sinais de compra e venda corresponde a combinar os critérios de previsão Unanimidade(4) para t+1 e t+3, cujos resultados são apresentados na Secção 6.4.

As previsões do PA5 na versão sem cobertura total dos casos de teste não foram utilizadas nestas regras. A não utilização destas previsões (que exibem bons resultados de percentagem de acertos e de RMEP mas apresentam um grau de cobertura bastante limitado) deve-se à opção por critérios muito simples para geração dos sinais de compra e de venda, baseados na exigência de unanimidade entre as previsões utilizadas. Com estes critérios, e tendo em conta o número limitado de casos de teste disponíveis para cada acção, consideramos que a utilização das previsões do PA5 sem cobertura total não permitiria a geração de um número suficientemente elevado de sinais de compra e venda para que fossem atingidos níveis razoáveis de estabilidade e confiança nos resultados da negociação. A utilização operacional deste tipo de previsões com cobertura reduzida obriga ao desenvolvimento de critérios de negociação mais sofisticados (por exemplo com condições assimétricas, mais restritivas para o início do que para o fecho dos negócios), o que implica necessariamente um processo de optimização sobre os dados.

Uma vez gerados os sinais de compra e de venda é necessário definir regras operacionais de negociação. No nosso caso, escolhemos as regras mais simples que foi possível definir. Assim, optamos por considerar que todas as operações de compra e venda são sempre realizadas ao preço de abertura do dia seguinte de negociação (t+1), uma vez que esse é o primeiro instante em que é possível negociar a partir do momento em que estão reunidos os dados necessários para a tomada de decisão (a recolha desses dados é concluída no fecho da negociação do dia t). 

Uma vez tomada esta decisão quanto ao preço e ao momento de realização das operações é ainda necessário definir critérios de money management (que esclareçam, por exemplo, se há níveis máximos e mínimos para o número de activos que é possível deter em cada momento) de forma a enquadrar as condições em que é possível a realização de novas operações de compra e venda. Para este efeito, optamos por analisar os resultados obtidos por dois critérios extremamente simples. 

Segundo o primeiro desses critérios, apenas é possível deter zero ou uma acção de cada tipo
. Desta forma, a negociação possível corresponde a comprar uma acção quando não existe nenhuma em carteira e ocorre um sinal de compra e em vender uma acção quando existe uma em carteira e ocorre um sinal de venda. Sempre que ocorre um sinal de compra quando já existe uma acção comprada anteriormente ou sempre que ocorre um sinal de venda quando não há nenhuma acção em carteira, esses sinais são ignorados. Este critério corresponde à forma mais tradicional de negociar acções e apenas permite ganhar com previsões de subida acertadas. Desta forma, este método de negociação nunca permite atingir resultados finais de negociação positivos se as cotações em causa não apresentam períodos de subida, mesmo que as previsões do sentido de variação estejam sempre certas.

No segundo critério de negociação, passa a considerar-se possível deter tanto posições positivas (usualmente chamadas “longas”) como negativas (usualmente chamadas “curtas”) em cada tipo de acção. Desta forma, torna-se possível ganhar quando se acertam as previsões de descida, tal como quando se acertam as previsões de subida. Neste critério, a negociação passa a processar-se da seguinte forma: Quando (no início do processo de negociação) se detém uma posição de 0 acções, se o primeiro sinal encontrado é de compra, adquire-se uma acção e se o primeiro sinal é de venda vende-se uma acção. A partir desse momento, passam a ser detidas somente posições de 1 ou –1 acções: Se existir 1 acção e ocorrer um sinal de venda, essa posição é invertida através da venda de 2 acções na abertura do dia seguinte. Se existir –1 e ocorrer um sinal de compra, essa posição é invertida através da compra de 2 acções. Tal como no primeiro critério, se ocorrer um sinal de compra quando já existe a posição máxima na carteira (1 acção), esse sinal é ignorado, não gerando qualquer operação, e o mesmo acontece se já existir a posição mínima na carteira (–1 acção) e ocorrer um sinal de venda.

Para ambos os critérios, considera-se que os primeiros negócios apenas podem ser executados na abertura do segundo dos 500 dias de negociação, correspondentes aos 500 casos de teste (o primeiro dia é reservado para a eventual geração do primeiro sinal de compra ou de venda). Considera-se também que as posições eventualmente existentes são invariavelmente fechadas na abertura do último dos 500 dias de teste, de forma a garantir que quando termina o período de teste são detidas 0 acções de cada tipo.

É de notar que os critérios de negociação que utilizamos envolvem a negociação de lotes extremamente reduzidos de acções (sempre apenas uma, no primeiro critério, e duas nos negócios normais do segundo critério), e apenas permitem a existência em carteira de posições de -1, 0 ou 1 acções. Naturalmente, partindo do princípio que a liquidez do mercado accionista é suficiente, os critérios anteriores podem ser “escalados” de forma trivial para envolverem a negociação de lotes múltiplos dos anteriormente considerados (as operações sobre uma acção podem, por exemplo, ser substituídas por operações sobre lotes de 100 ou 1000 acções). 

Para base de comparação com os dois critérios de negociação descritos acima, utilizamos o método de buy-and-hold. Esta estratégia baseia-se na aquisição de uma posição (no nosso caso uma acção) no início do período de teste e na conservação dessa posição até ao fim desse período. Esta forma passiva de investimento é o padrão básico mais utilizado para avaliação de critérios de negociação de acções (vejam-se por exemplo [Fama, 1970], [Choey e Weigend, 1997], [Hellstrom e Holmstrom, 1998]). 

Em termos teóricos, a utilização do buy-and-hold como critério de investimento é justificada se se aceita a incapacidade de realizar previsões úteis dos comportamentos das acções mas se reconhece que os investimentos accionistas permitem um retorno médio superior às alternativas de investimento. Nesta situação, em que se considera que o mercado se comporta em random walk com drift positivo [Fama, 1965], a melhor forma de organizar o investimento é adoptar uma estratégia de buy-and-hold com distribuição do investimento por um lote numeroso de diferentes acções [Sharpe, 1970]. 

Em termos práticos, o buy-and-hold aparece também como um padrão apropriado para comparação dos critérios de negociação, pois traduz o comportamento médio das acções em causa no período em análise. Naturalmente, é com base nesse comportamento subjacente (e a partir dele) que os critérios de negociação têm de estabelecer os seus negócios e obter os seus resultados. É de notar que o primeiro dos nossos critérios de negociação alterna períodos de comportamento igual ao buy-and-hold (quando tem 1 acção) com períodos de ausência de variação (quando tem 0 acções). O segundo critério de negociação alterna um comportamento igual ao buy-and-hold (quando tem 1 acção) com períodos de comportamento simétrico em relação ao buy-and-hold (quando tem –1 acção). 

7.2 Resultados de negociação 

A evolução dos resultados da negociação (sem consideração de custos das transacções) ao longo dos 500 casos de teste das 5 acções analisadas na nossa aplicação experimental é apresentada nas Figuras 7.1 a 7.5. Nestas figuras o eixo horizontal representa o tempo, apresentado em termos de dias úteis de negociação, e o eixo vertical representa os resultados de negociação acumulados, apresentados em euros.
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Figura 7.1 BCP: Resultados da negociação com buy-and-hold e com os dois critérios de negociação
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Figura 7.2 Brisa: Resultados da negociação com buy-and-hold e com os dois critérios de negociação
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Figura 7.3 Cimpor: Resultados da negociação com buy-and-hold e com os dois critérios de negociação
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Figura 7.4 EDP: Resultados da negociação com buy-and-hold e com os dois critérios de negociação
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Figura 7.5 PT: Resultados da negociação com buy-and-hold e com os dois critérios de negociação

Os resultados numéricos obtidos com cada critério no final dos 500 dias de negociação são apresentados na Tabela 7.1. Estes resultados são obtidos nas mesmas condições que produzem os gráficos das Figuras 7.1 a 7.5, ou seja, considerando apenas posições de –1, 0, ou 1 acções e não tendo em conta custos de negociação, e são também apresentados em euros.


Resultado de Buy-and-hold
Resultado de Negociação1
Nº. de negócios (Negociação1)
Resultado de Negociação2
Nº. de negócios (Negociação2)

BCP
-9.10
6.31
48
21.62
97

Brisa
14.95
16.64
84
17.94
168

Cimpor
1.89
11.33
67
19.73
134

EDP
-8.00
-4.26
71
-0.28
143

PT
-27.60
-15.95
81
-4.30
162

Média
-5.57
2.81
70.2
10.94
140.8

Tabela 7.1 Resultados finais sem custos de negociação

Para contabilizar o número de negócios apontado para o primeiro critério de negociação, cada negócio é encarado como o conjunto de uma compra seguida da venda respectiva. O número de operações de bolsa efectuadas é o dobro do número de negócios apontado. Nesta perspectiva, o critério de buy-and-hold implica a realização de um único negócio (uma compra na abertura do segundo dia e uma venda na abertura do último dia). Mantendo a definição de negócio como o conjunto da abertura e do fecho de uma posição, o segundo critério de negociação envolve aproximadamente o dobro do número de negócios realizados no primeiro.

A evolução dos resultados de negociação das 5 acções ao longo dos 500 dias de teste (mostrada nas Figuras 7.1 a 7.5) e os resultados finais (apresentados na Tabela 7.1) apontam de forma muito consistente para a presença de informação útil nas previsões efectuadas. Na realidade, o primeiro critério de negociação baseado nas previsões efectuadas (que apenas aproveita as previsões de subida das cotações) aparece invariavelmente como melhor do que o padrão buy-and-hold. Por sua vez, o segundo critério de negociação (que faz um aproveitamento integral das previsões de tendência, mantendo em permanência, ao longo de todo o período de teste, uma “aposta” na subida ou na descida), melhora ainda, para todas as acções, os resultados do primeiro critério. Estes resultados indicam que tanto as previsões de subida como as de descida tendem a apontar de forma correcta para o rumo futuro das cotações em causa.

Embora a combinação das diversas previsões pelo método de votação unânime tenha permitido realizar previsões com razoável qualidade, os resultados práticos dos critérios de negociação testados parecem melhores do que se poderia esperar com base na análise das percentagens de acertos e valores de RMEP das previsões. Para compreendermos melhor o benefício algo superior ao esperado decorrente da operacionalização das previsões, realizamos uma análise informal testando outros possíveis critérios de negociação, incluindo outras formas de geração dos sinais de compra e venda. Esta análise permitiu encontrar numerosos critérios com resultados muito superiores aos atingidos pelos critérios que adoptamos. Este facto, em conjunto com a simplicidade dos procedimentos escolhidos e com a estabilidade dos resultados destes critérios sobre as diversas acções, afasta a possibilidade de termos “acertado” por acaso em dois critérios de negociação excepcionalmente “ajustados” aos dados de teste disponíveis. 

Na sequência desta análise estudamos também a relação entre as previsões efectuadas e o rumo futuro “médio” das cotações das acções. Esta avaliação apontou para algo que podia já ser esperado: A percentagem de acertos e o valor de RMEP das previsões resultantes do critério de unanimidade utilizado para gerar os sinais de compra e de venda (unanimidade de todas as previsões com cobertura total realizadas para prazos de 1 e 3 dias) são mais altos considerando como alvo das previsões a média dos valores de referência dos 5 dias seguintes (t+1, t+2, t+3, t+4 e t+5) do que considerando como alvos os valores de referência isolados de t+1 e de t+3. Este resultado confirma a nossa expectativa de que a combinação das diversas previsões realizadas para ref(t+1) e ref(t+3) segundo um critério de unanimidade aponta de forma mais consistente para um sentido médio de evolução das cotações (em termos binários de subida ou descida) do que para o sentido de variação pontual para o dia seguinte ou para o terceiro dia. É de notar que nos critérios de negociação testados é precisamente este rumo de evolução médio que é útil, uma vez que não se assume um prazo fixo (por exemplo de 1 ou de 3 dias) para o fecho de cada negócio aberto, mas sim a manutenção do sentido da “aposta” até que a combinação de previsões venha a apontar para o sentido inverso em relação à posição aberta
.

É importante assinalar que os critérios de negociação testados já não integram qualquer benefício decorrente do conhecimento do valor de fecho do dia em que é tomada a decisão, como aconteceu com as previsões do sentido de variação a partir de ref(t). Na realidade, como foi explicado na Secção 6.3, a possibilidade de utilizar a hipótese de RW para realizar previsões explícitas do sentido de variação dos valores de referência resulta apenas da contabilização de uma componente já conhecida na variação total a prever. A hipótese de RW apenas afirma que a melhor previsão possível para todos os momentos futuros das cotações (incluindo a abertura do dia t+1, valor a que vão ser feitos os negócios), é igual ao último valor conhecido (o valor de fecho do dia t). Dessa forma, o conceito de RW não apresenta qualquer utilidade para a tomada de decisões de compra, venda, ou ausência de negócio baseadas em previsões das variações futuras das cotações. 

Embora os resultados apresentados na Tabela 7.1 e a evolução dos resultados intermédios mostrados nas Figuras 7.1 a 7.5 pareçam suficientemente esclarecedores em relação à superioridade dos critérios de negociação que utilizam como base as previsões efectuadas em relação à negociação por buy-and-hold, consideramos útil avaliar também estes métodos de negociação segundo a sua Sharpe Ratio (SR) [Sharpe, 1970], [Choey e Weigend, 1997]. Esta medida de qualidade apresenta diversos problemas e limitações (uma discussão aprofundada pode ser encontrada em [Sharpe, 1994]), mas continua a ser uma das medidas mais utilizadas para a comparação de estratégias de investimento. A SR avalia o retorno obtido por uma estratégia de investimento em comparação com o obtido por uma estratégia sem risco, ajustando o resultado com base no desvio padrão do acréscimo de retorno. Mais exactamente, a SR de um investimento pode ser calculada através da expressão
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em que aer é o “retorno médio adicional” (em inglês, average excess return) do investimento em relação ao retorno do investimento sem risco considerado para padrão e (er é o desvio padrão do retorno adicional. Chamando (i ao retorno diário (do dia i) do investimento em análise, e usando k para o ganho diário da estratégia comparativa de investimento desprovida de risco, o retorno médio adicional será calculado como
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onde N é o número de dias de duração do investimento em avaliação. Por sua vez, o desvio padrão do retorno adicional é calculado como
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No nosso caso, para base de referência de rentabilidade usada no cálculo da SR consideramos a hipótese de manutenção do investimento em dinheiro vivo, com taxa de juro zero
, pelo que usamos k=0. É de notar que a SR de um investimento resulta negativa quando a rentabilidade desse investimento é inferior à da taxa usada para referência, e positiva quando a rentabilidade é superior. No nosso caso, apresentamos os valores da SR calculados de forma directa para a totalidade do período envolvido no teste dos critérios de negociação (cerca de 2 anos). Os resultados relativos dos 3 métodos comparados não seriam afectados se as SR fossem anualizadas, pois todos os critérios foram testados sobre um período de negociação idêntico.

Os resultados dos critérios de negociação que adoptamos, em termos de Sharpe Ratio, são apresentados na Tabela 7.2.


SR de Buy-and-hold
SR de Negociação1
SR de Negociação2

BCP
-0.057
0.080
0.136

Brisa
0.048
0.071
0.057

Cimpor
0.005
0.037
0.050

EDP
-0.070
-0.063
-0.002

PT
-0.045
-0.036
-0.007

Média
-0.024
0.018
0.047

Tabela 7.2 Resultados dos critérios de negociação em termos de Sharpe Ratio
Os resultados apresentados na Tabela 7.2 mostram que as SR obtidas pelos dois critérios de negociação baseados nas previsões são sempre melhores do que obtidas pelo critério de buy-and-hold. Por sua vez, o segundo critério baseado nas previsões (o que admite posições negativas), obtém resultados melhores do que o primeiro desses critérios para todas as acções excepto a Brisa, destacando-se de forma clara em termos de média global. Estes resultados apontam para que os melhores resultados das estratégias de negociação baseadas nas previsões não são conseguidos à custa de um risco proporcionalmente acrescido (considerando, como é usual neste tipo de avaliação, o risco proporcional à volatilidade
). Na realidade, uma comparação dos resultados em termos de retorno absoluto e em termos de SR aponta para uma volatilidade semelhante nos retornos das três estratégias de negociação comparadas.

É de assinalar que nos processos de negociação cujos resultados foram apresentados não foram considerados custos de negociação. Esta opção foi assumida pois a informatização progressiva dos procedimentos de trading tem levado a uma descida muito significativa dos custos de negociação em todas as bolsas mundiais. No caso português, se os critérios de negociação envolvidos fossem utilizados por um operador com acesso directo ao sistema de negociação da bolsa, o custo de cada negócio seria apenas 0.015% do valor total envolvido no negócio
. Para particulares estes custos podem teoricamente ser descidos até uma percentagem arbitrariamente baixa do valor do negócio, desde que se use um operador que ofereça custos fixos por transação. Desta forma, os resultados finais dos critérios sem considerar custos de negociação, apresentados na Tabela 7.1, são praticamente idênticos aos que seriam obtidos considerando custos reais de negociação. Para referência, apresentamos na Tabela 7.3 os resultados que são obtidos quando é considerado um custo de 0.015% sobre todos os negócios. 


Resultado de Buy-and-hold
Resultado de Negociação1
Resultado de Negociação2
Nº. de negócios (Negociação1)

BCP
-9.11
5.96
20.92
48

Brisa
14.93
15.37
15.40
84

Cimpor
1.88
10.59
18.25
67

EDP
-8.00
-4.58
-0.92
71

PT
-27.61
-17.11
-6.62
81

Média
-5.58
2.05
9.41
70

Tabela 7.3 Resultados finais com custos de negociação de 0.015%

A Tabela 7.3 mostra que com a consideração de custos de negociação há uma maior descida dos resultados dos critérios de negociação activos, baseados nas previsões, do que no critério de buy-and-hold. Esta menor penalização do critério de buy-and-hold é natural, uma vez que este apenas envolve um negócio (uma compra e a respectiva venda) na totalidade do período de dois anos considerado. Por comparação com a Tabela 7.1 nota-se também que o segundo critério de negociação baseado nas previsões apresenta maiores custos de negociação do que o primeiro, o que reduz um pouco a diferença global entre os resultados destes dois critérios (em particular, é que notar que passam a apresentar um resultado praticamente idêntico para a Brisa). No entanto, os dois critérios de negociação activa baseada nas previsões continuam a superiorizar-se ao critério de buy-and-hold para todas as acções e, portanto, continuam também a apresentar melhores resultados globais.

Os resultados obtidos pelos critérios de negociação que testamos indicam que a EMH nas suas variantes fraca e semi-forte não é aplicável ao mercado accionista português no período em análise. Na realidade, os resultados dos nossos critérios depois de incluídos custos de negociação apontam a não confirmação da EMH mesmo com a formulação extremamente prudente de Fama
. É de notar que a não confirmação da EMH nesta formulação se deve em grande medida à enorme descida que os custos de negociação das bolsas tem apresentado nos últimos anos (principalmente devida a maior concorrência entre bolsas de valores e à automatização dos pesados processos de trading que antes eram realizados por pessoas)
. 
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� É de notar que, tanto ao nível da geração dos sinais de compra e venda como ao nível dos critérios de utilização desses sinais, cada uma das 5 acções é sempre tratada de forma separada e independente.


� Os negócios realizados pelos dois critérios de negociação testados tem uma duração média de 4 dias. 


� Se usássemos como base de referência as taxas de desconto dos bancos centrais mais importantes (próximas dos 3%, no período em causa) ou a rentabilidade anual dos juros de obrigações “seguras” (cerca de 4%), todos os valores de SR calculados seriam deslocados de uma forma semelhante para valores ligeiramente mais baixos. Isso não modificaria as diferenças de valor da SR entre os métodos comparados.


� A volatilidade de um investimento é usualmente considerada proporcional à variância do retorno acumulado desse investimento.


� Devido à integração da bolsa de valores portuguesa na Euronext, os custos de negociação passarão em Outubro de 2003 a ser ainda mais baixos (em termos médios) do que actualmente acontece. 


� Tal como foi referido no Capítulo 3, a formulação mais recente da EMH apenas nega a possibilidade de realizar previsões com utilidade real para negociação rentável depois de considerados custos de negociação.


� No nosso caso, se tivéssemos de considerar custos de negociação de 0.25%, actualmente ainda comuns para particulares que negociam indirectamente as suas acções e comuns para investidores institucionais na década de 1970, os nossos dois critérios de negociação veriam desaparecer totalmente a sua vantagem sobre o buy-and-hold.





1
124

[image: image9.wmf]-15.00

-10.00

-5.00

0.00

5.00

10.00

15.00

20.00

25.00

1

101

201

301

401

Buy and hold

Negociação1

Negociação2

[image: image10.wmf]-5.00

0.00

5.00

10.00

15.00

20.00

25.00

1

101

201

301

401

Buy and hold

Negociação1

Negociação2

[image: image11.wmf]-5.00

0.00

5.00

10.00

15.00

20.00

25.00

30.00

1

101

201

301

401

Buy and hold

Negociação1

Negociação2

[image: image12.wmf]k

N

aer

N

i

i

-

÷

÷

ø

ö

ç

ç

è

æ

=

å

=

1

1

x

[image: image13.wmf]er

aer

SR

s

=

[image: image14.wmf]-10.00

-5.00

0.00

5.00

10.00

1

101

201

301

401

Buy and hold

Negociação1

Negociação2

[image: image15.wmf](

)

å

=

-

=

N

i

i

er

aer

N

1

2

1

x

s

[image: image16.wmf]-35.00

-30.00

-25.00

-20.00

-15.00

-10.00

-5.00

0.00

5.00

10.00

15.00

20.00

25.00

1

101

201

301

401

Buy and hold

Negociação1

Negociação2

_1115373026.unknown

_1115373743.unknown

_1113629946.xls
Chart5

		0		0		0

		0.1296874532		0		0
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		-0.4987978971		0.2294470327		1.2070909109

		-0.5486776868		0.2294470327		1.2569707006

		-0.5486776868		0.2294470327		1.2569707006

		-0.4987978971		0.2294470327		1.2070909109

		-0.5486776868		0.2294470327		1.2569707006

		-0.4987978971		0.2294470327		1.2070909109
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		-0.6484372662		0.2294470327		1.35673028

		-0.6983170559		0.2294470327		1.4066100697

		-0.7481968456		0.2294470327		1.4564898594

		-0.6484372662		0.2294470327		1.35673028

		-0.847956425		0.2294470327		1.5562494389

		-1.0973553735		0.2294470327		1.8056483874

		-1.1522231422		0.2294470327		1.8605161561
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		-0.7481968456		0.3292066121		1.6560090183

		-0.7980766353		0.3292066121		1.705888808
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		-0.7980766353		0.3292066121		1.705888808

		-0.4987978971		0.3292066121		1.4066100697

		-0.3491585279		0.4788459812		1.5562494389

		-0.2992787382		0.5287257709		1.6061292286

		-0.4987978971		0.3292066121		1.4066100697

		-0.6983170559		0.3292066121		1.6061292286

		-0.5985574765		0.3292066121		1.5063696491

		-0.3491585279		0.3292066121		1.2569707006

		-0.2493989485		0.4289661915		1.35673028

		-0.1496393691		0.5287257709		1.4564898594

		0.1995191588		0.8778842988		1.8056483874

		0.5985574765		1.2769226165		2.204686705

		0.2493989485		0.9277640885		1.8555281771

		0.1496393691		0.9277640885		1.9552877565

		0.1995191588		0.9277640885		1.9054079668

		-0.1496393691		0.9277640885		2.2545664947

		-0.4489181074		0.9277640885		2.553845233

		0.1995191588		0.9277640885		1.9054079668

		0		0.7282449297		1.705888808

		-0.0997595794		0.7282449297		1.8056483874

		-0.6983170559		0.7282449297		2.4042058639
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		-1.2519827216		0.7282449297		2.9578715296

		-1.3517423011		0.7282449297		3.057631109

		-1.7507806187		0.7282449297		3.4566694267

		-1.0973553735		0.7282449297		2.8032441815
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		-1.6011412496		0.2244590537		2.2994583055

		-1.8006604084		0.2244590537		2.4989774643

		-2.4989774643		0.2244590537		3.1972945202

		-2.7483764128		0.2244590537		3.4466934687

		-2.6984966231		0.2244590537		3.396813679

		-2.4989774643		0.2244590537		3.1972945202

		-2.2495785158		0.4738580022		3.4466934687

		-2.1996987261		0.5237377919		3.4965732584

		-2.3992178849		0.5237377919		3.6960924173

		-2.4989774643		0.5237377919		3.7958519967

		-2.6486168334		0.5237377919		3.9454913658

		-2.8481359923		0.5237377919		4.1450105246

		-2.7483764128		0.5237377919		4.0452509452

		-2.548857254		0.7232569507		4.244770104

		-2.548857254		0.7232569507		4.244770104

		-2.6486168334		0.7232569507		4.3445296835

		-2.548857254		0.7232569507		4.244770104

		-2.5987370437		0.673377161		4.1948903143

		-2.7483764128		0.5237377919		4.0452509452

		-2.6984966231		0.5237377919		3.9953711555

		-2.6486168334		0.5736175816		4.0452509452

		-2.5987370437		0.6234973713		4.0951307349

		-2.5987370437		0.6234973713		4.0951307349

		-2.4989774643		0.7232569507		4.1948903143

		-1.8006604084		1.4215740066		4.8932073702

		-1.5013816702		1.7208527449		5.1924861085

		-1.5013816702		1.7208527449		5.1924861085

		-1.6011412496		1.7208527449		5.2922456879

		-1.8006604084		1.7208527449		5.4917648467

		-1.6510210393		1.7208527449		5.3421254776

		-1.6510210393		1.7208527449		5.3421254776

		-1.4515018805		1.9203719037		5.5416446364

		-1.5013816702		1.870492114		5.4917648467

		-1.4515018805		1.9203719037		5.5416446364

		-1.700900829		1.9203719037		5.791043585

		-1.5013816702		1.9203719037		5.5915244261

		-1.8505401981		1.9203719037		5.9406829541

		-2.0500593569		1.9203719037		6.1402021129

		-2.0999391467		1.9203719037		6.1900819026

		-2.1498189364		1.9203719037		6.2399616923

		-2.0001795672		1.9203719037		6.0903223232

		-2.0001795672		1.9203719037		6.0903223232

		-1.8505401981		1.9203719037		5.9406829541

		-1.9004199878		1.870492114		5.8908031644

		-1.5512614599		1.870492114		5.5416446364

		-1.5013816702		1.9203719037		5.5915244261

		-1.2021029319		2.219650642		5.8908031644

		-0.7481968456		2.6735567283		6.3447092507

		-1.1522231422		2.2695304317		5.9406829541

		-0.9975957941		2.2695304317		5.786055606

		-0.6484372662		2.2695304317		5.436897078

		-0.7481968456		2.1697708522		5.3371374986

		-1.1522231422		2.1697708522		5.7411637953

		-1.8505401981		2.1697708522		6.4394808511

		-1.8505401981		2.1697708522		6.4394808511

		-1.3517423011		2.1697708522		5.9406829541

		-0.9975957941		2.5239173592		6.294829461

		-1.5013816702		2.0201314831		5.791043585

		-1.4515018805		2.0201314831		5.7411637953

		-1.3517423011		2.1198910625		5.8409233747

		-1.6510210393		1.8206123243		5.5416446364

		-2.1498189364		1.8206123243		6.0404425335

		-2.1996987261		1.8206123243		6.0903223232

		-2.0500593569		1.8206123243		5.9406829541

		-1.8505401981		2.0201314831		6.1402021129

		-2.4989774643		1.3716942169		5.4917648467

		-1.7507806187		1.3716942169		4.7435680011

		-1.7507806187		1.3716942169		4.7435680011

		-1.8006604084		1.3218144272		4.6936882114

		-1.6011412496		1.3218144272		4.4941690526

		-1.700900829		1.2220548478		4.3944094732

		-1.8006604084		1.2220548478		4.4941690526

		-2.0001795672		1.2220548478		4.6936882114

		-2.0001795672		1.2220548478		4.6936882114

		-1.700900829		1.2220548478		4.3944094732

		-1.6510210393		1.2719346375		4.4442892629

		-2.0999391467		1.2719346375		4.8932073702

		-2.0001795672		1.2719346375		4.7934477908

		-1.8505401981		1.2719346375		4.6438084217

		-2.0500593569		1.0724154787		4.4442892629

		-1.9502997775		1.0724154787		4.3445296835

		-2.0001795672		1.0724154787		4.3944094732

		-2.2994583055		1.0724154787		4.6936882114

		-2.4490976746		1.0724154787		4.8433275805

		-2.4989774643		1.0724154787		4.8932073702

		-2.4989774643		1.0724154787		4.8932073702

		-2.7982562026		1.0724154787		5.1924861085

		-2.6486168334		1.0724154787		5.0428467394

		-2.6984966231		1.0724154787		5.0927265291

		-2.6486168334		1.0724154787		5.0428467394

		-2.7982562026		1.0724154787		5.1924861085

		-2.6486168334		1.0724154787		5.0428467394

		-2.6486168334		1.0724154787		5.0428467394

		-2.6984966231		1.022535689		4.9929669497

		-2.4490976746		1.022535689		4.7435680011

		-2.6984966231		0.7731367405		4.4941690526

		-2.6984966231		0.7731367405		4.4941690526

		-2.7483764128		0.7731367405		4.5440488423

		-2.6984966231		0.7731367405		4.4941690526

		-2.7982562026		0.7731367405		4.593928632

		-2.898015782		0.7731367405		4.6936882114

		-2.9478955717		0.7731367405		4.7435680011

		-2.9478955717		0.7731367405		4.7435680011

		-3.2521622889		0.7731367405		5.0478347183

		-3.6512006065		0.7731367405		5.446873036

		-3.4516814477		0.9726558993		5.6463921948

		-3.3519218683		1.0724154787		5.7461517742

		-3.5514410271		0.8728963199		5.5466326154

		-3.6512006065		0.8728963199		5.6463921948

		-3.7010803962		0.8728963199		5.6962719845

		-3.401801658		0.8728963199		5.3969932463

		-3.7010803962		0.5736175816		5.097714508

		-3.750960186		0.5736175816		5.1475942977

		-3.750960186		0.5736175816		5.1475942977

		-3.0975349408		1.2270428268		5.8010195429

		-3.1474147305		1.1771630371		5.7511397532

		-3.1474147305		1.1771630371		5.7511397532

		-2.898015782		1.1771630371		5.5017408047

		-2.7982562026		1.2769226165		5.6015003841

		-2.6486168334		1.4265619856		5.7511397532

		-2.8481359923		1.2270428268		5.5516205944

		-2.4989774643		1.5762013547		5.9007791223

		-2.6984966231		1.3766821959		5.7012599635

		-3.1474147305		0.9277640885		5.2523418561

		-3.5015612374		0.9277640885		5.606488363

		-3.5015612374		0.9277640885		5.606488363

		-3.6013208168		0.9277640885		5.7062479425

		-3.5015612374		1.027523668		5.8060075219

		-3.5514410271		0.9776438783		5.7561277322

		-3.5015612374		0.9776438783		5.7062479425

		-3.5015612374		0.9776438783		5.7062479425

		-3.6512006065		0.8280045091		5.5566085733

		-3.5514410271		0.8280045091		5.4568489939

		-3.6512006065		0.7282449297		5.3570894145

		-3.6512006065		0.7282449297		5.3570894145

		-3.6013208168		0.7282449297		5.3072096248

		-3.6013208168		0.7282449297		5.3072096248

		-3.6013208168		0.7282449297		5.3072096248

		-3.6013208168		0.7282449297		5.3072096248

		-3.4516814477		0.7282449297		5.1575702557

		-3.3519218683		0.8280045091		5.2573298351

		-3.5015612374		0.67836514		5.107690466

		-3.8008399757		0.67836514		5.4069692042

		-3.6512006065		0.67836514		5.2573298351

		-3.8507197654		0.4788459812		5.0578106763

		-3.8008399757		0.4788459812		5.0079308866

		-3.8008399757		0.4788459812		5.0079308866

		-4.598916611		0.4788459812		5.8060075219

		-4.4991570316		0.4788459812		5.7062479425

		-4.6487964007		0.4788459812		5.8558873116

		-4.2996378727		0.4788459812		5.5067287836

		-4.2996378727		0.4788459812		5.5067287836

		-4.1998782933		0.5786055606		5.606488363

		-4.1001187139		0.67836514		5.7062479425

		-3.9005995551		0.8778842988		5.9057671013

		-4.0502389242		0.7282449297		5.7561277322

		-4.0502389242		0.7282449297		5.7561277322

		-4.1001187139		0.67836514		5.7062479425

		-4.1001187139		0.67836514		5.7062479425

		-4.1499985036		0.6284853503		5.6563681528

		-4.0502389242		0.6284853503		5.5566085733

		-4.1998782933		0.4788459812		5.4069692042

		-4.4492772418		0.2294470327		5.1575702557

		-4.7485559801		0.2294470327		5.4568489939

		-5.1974740874		0.2294470327		5.9057671013

		-4.7485559801		0.2294470327		5.4568489939

		-4.9480751389		0.0299278738		5.2573298351

		-4.8483155595		0.1296874532		5.3570894145

		-4.7984357698		0.1795672429		5.4069692042

		-4.9979549286		-0.0199519159		5.2074500454

		-4.4991570316		-0.0199519159		4.7086521483

		-4.5490368213		-0.0698317056		4.6587723586

		-4.6487964007		-0.0698317056		4.758531938

		-4.598916611		-0.0698317056		4.7086521483

		-4.598916611		-0.0698317056		4.7086521483

		-4.5490368213		-0.0199519159		4.758531938

		-4.7485559801		-0.2194710747		4.5590127792

		-4.7485559801		-0.2194710747		4.5590127792

		-4.7485559801		-0.2194710747		4.5590127792

		-4.9979549286		-0.4688700232		4.3096138307

		-4.7984357698		-0.4688700232		4.1100946718

		-4.7485559801		-0.4189902335		4.1599744615

		-4.6986761904		-0.3691104438		4.2098542513

		-4.598916611		-0.2693508644		4.3096138307

		-4.4991570316		-0.169591285		4.4093734101

		-4.4492772418		-0.1197114953		4.4592531998

		-4.3993974521		-0.0698317056		4.5091329895

		-4.6487964007		-0.3192306541		4.259734041

		-4.3993974521		-0.3192306541		4.0103350924

		-4.0502389242		0.0299278738		4.3594936204

		-3.8507197654		0.2294470327		4.5590127792

		-3.7010803962		0.3790864018		4.7086521483

		-3.750960186		0.3292066121		4.6587723586

		-3.7010803962		0.3292066121		4.6088925689

		-3.9504793448		0.3292066121		4.8582915174

		-4.1001187139		0.3292066121		5.0079308866

		-3.8008399757		0.3292066121		4.7086521483

		-3.9005995551		0.2294470327		4.6088925689

		-3.8008399757		0.2294470327		4.5091329895

		-3.9005995551		0.1296874532		4.4093734101

		-3.8507197654		0.1795672429		4.4592531998

		-4.1001187139		-0.0698317056		4.2098542513

		-4.2996378727		-0.0698317056		4.4093734101

		-3.8507197654		-0.0698317056		3.9604553027

		-4.0003591345		-0.2194710747		3.8108159336

		-4.1499985036		-0.3691104438		3.6611765645

		-4.0502389242		-0.2693508644		3.7609361439

		-4.0003591345		-0.2194710747		3.8108159336

		-4.1499985036		-0.3691104438		3.6611765645

		-4.1998782933		-0.3691104438		3.7110563542

		-4.1499985036		-0.3691104438		3.6611765645

		-4.2996378727		-0.3691104438		3.8108159336

		-4.5490368213		-0.3691104438		4.0602148821

		-4.249758083		-0.3691104438		3.7609361439

		-4.3993974521		-0.518749813		3.6112967748

		-4.5490368213		-0.518749813		3.7609361439

		-4.4991570316		-0.518749813		3.7110563542

		-4.3993974521		-0.518749813		3.6112967748

		-4.2996378727		-0.4189902335		3.7110563542

		-4.249758083		-0.3691104438		3.7609361439

		-4.2996378727		-0.4189902335		3.7110563542

		-4.1998782933		-0.3192306541		3.8108159336

		-4.9979549286		-1.1173072894		3.0127392983

		-5.2473538772		-1.1173072894		3.2621382468

		-5.3521014355		-1.1173072894		3.3668858052

		-6.6988557576		-1.1173072894		4.7136401273

		-6.2499376503		-1.1173072894		4.2647220199

		-5.5017408047		-1.1173072894		3.5165251743

		-5.6015003841		-1.2170668688		3.4167655949

		-6.2499376503		-1.865504135		2.7683283287

		-5.7511397532		-1.865504135		2.2695304317

		-5.6513801738		-1.865504135		2.1697708522

		-5.6015003841		-1.8156243453		2.219650642

		-5.5017408047		-1.7158647659		2.3194102214

		-4.6487964007		-0.8629203619		3.1723546254

		-4.4991570316		-0.7132809928		3.3219939945

		-4.598916611		-0.8130405722		3.2222344151

		-5.2473538772		-1.4614778384		2.5737971489

		-4.7485559801		-1.4614778384		2.0749992518

		-4.6986761904		-1.4115980487		2.1248790415

		-4.3993974521		-1.1123193105		2.4241577798

		-4.3993974521		-1.1123193105		2.4241577798

		-4.0502389242		-0.7631607825		2.7733163077

		-4.2996378727		-1.012559731		2.5239173592

		-4.4991570316		-1.2120788899		2.3243982003

		-4.4991570316		-1.2120788899		2.3243982003

		-4.3495176624		-1.2120788899		2.1747588312

		-4.4991570316		-1.2120788899		2.3243982003

		-4.2996378727		-1.2120788899		2.1248790415

		-4.598916611		-1.5113576281		1.8256003033

		-4.3993974521		-1.5113576281		1.6260811444

		-4.3495176624		-1.4614778384		1.6759609341

		-4.249758083		-1.4614778384		1.5762013547

		-4.3993974521		-1.4614778384		1.7258407239

		-4.7485559801		-1.4614778384		2.0749992518

		-4.9480751389		-1.4614778384		2.2745184106

		-4.9979549286		-1.4614778384		2.3243982003

		-5.3521014355		-1.4614778384		2.6785447073

		-5.7012599635		-1.4614778384		3.0277032352

		-5.8508993326		-1.4614778384		3.1773426043

		-5.8010195429		-1.4614778384		3.1274628146

		-5.6513801738		-1.4614778384		2.9778234455

		-5.8010195429		-1.4614778384		3.1274628146

		-5.7012599635		-1.4614778384		3.0277032352

		-5.8010195429		-1.4614778384		3.1274628146

		-5.6513801738		-1.4614778384		2.9778234455

		-5.6513801738		-1.4614778384		2.9778234455

		-5.6015003841		-1.4614778384		2.9279436558

		-5.5516205944		-1.4614778384		2.8780638661

		-5.6513801738		-1.4614778384		2.9778234455

		-5.950658912		-1.4614778384		3.2771021837

		-6.0504184914		-1.4614778384		3.3768617632

		-5.950658912		-1.4614778384		3.2771021837

		-6.0005387017		-1.4614778384		3.3269819734

		-6.1501780708		-1.4614778384		3.4766213426

		-6.1002982811		-1.4614778384		3.4267415529

		-6.1501780708		-1.4614778384		3.4766213426

		-6.2000578606		-1.4614778384		3.5265011323

		-6.1501780708		-1.4614778384		3.4766213426

		-6.1501780708		-1.4614778384		3.4766213426

		-6.5492163885		-1.4614778384		3.8756596602

		-6.6988557576		-1.4614778384		4.0252990293

		-6.1501780708		-1.4614778384		3.4766213426

		-6.1002982811		-1.4115980487		3.5265011323

		-6.4993365988		-1.8106363664		3.1274628146

		-6.2499376503		-1.8106363664		2.8780638661

		-6.4494568091		-2.0101555252		2.6785447073

		-6.4494568091		-2.0101555252		2.6785447073

		-6.4993365988		-2.0101555252		2.728424497

		-6.3995770194		-2.0101555252		2.6286649175

		-6.4494568091		-2.0600353149		2.5787851278

		-7.0978940753		-2.7084725811		1.9303478617

		-7.0480142856		-2.7084725811		1.8804680719

		-6.8484951267		-2.7084725811		1.6809489131

		-6.5492163885		-2.4091938428		1.9802276514

		-6.5990961782		-2.4590736325		1.9303478617

		-6.6988557576		-2.558833212		1.8305882822

		-6.6988557576		-2.558833212		1.8305882822

		-6.8484951267		-2.558833212		1.9802276514

		-6.9981344959		-2.558833212		2.1298670205

		-6.8983749165		-2.558833212		2.0301074411

		-7.0978940753		-2.7583523708		1.8305882822

		-7.0978940753		-2.7583523708		1.8305882822

		-7.147773865		-2.7583523708		1.8804680719

		-7.2974132341		-2.7583523708		2.0301074411

		-6.7487355473		-2.7583523708		1.4814297543

		-6.4993365988		-2.5089534223		1.7308287028

		-6.5492163885		-2.558833212		1.6809489131

		-6.6489759679		-2.6585927914		1.5811893337

		-6.6988557576		-2.6585927914		1.6310691234

		-6.7487355473		-2.6585927914		1.6809489131

		-6.7487355473		-2.6585927914		1.6809489131

		-6.9981344959		-2.6585927914		1.9303478617

		-7.0480142856		-2.6585927914		1.9802276514

		-6.798615337		-2.6585927914		1.7308287028

		-7.0480142856		-2.9079917399		1.4814297543

		-6.9482547062		-2.9079917399		1.3816701749

		-6.9482547062		-2.9079917399		1.3816701749

		-7.0480142856		-2.9079917399		1.4814297543

		-7.1976536547		-2.9079917399		1.6310691234

		-7.147773865		-2.9079917399		1.5811893337

		-7.1976536547		-2.9079917399		1.6310691234

		-7.147773865		-2.9079917399		1.5811893337

		-7.2475334444		-2.9079917399		1.6809489131

		-7.4021607925		-2.9079917399		1.8355762612

		-7.5019203719		-2.9079917399		1.9353358406

		-7.147773865		-2.9079917399		1.5811893337

		-7.4021607925		-3.1623786674		1.3268024062

		-7.5518001616		-3.1623786674		1.4764417753

		-7.5518001616		-3.1623786674		1.4764417753

		-7.4520405822		-3.1623786674		1.3766821959

		-7.651559741		-3.1623786674		1.5762013547

		-7.651559741		-3.1623786674		1.5762013547

		-7.6016799513		-3.1623786674		1.526321565

		-7.6016799513		-3.1623786674		1.526321565

		-7.651559741		-3.1623786674		1.5762013547

		-7.5518001616		-3.1623786674		1.4764417753

		-7.0480142856		-3.1623786674		0.9726558993

		-6.9482547062		-3.062619088		1.0724154787

		-7.0978940753		-3.2122584571		0.9227761096

		-7.0978940753		-3.2122584571		0.9227761096

		-7.0978940753		-3.2122584571		0.9227761096

		-6.9482547062		-3.2122584571		0.7731367405

		-6.9482547062		-3.2122584571		0.7731367405

		-6.9981344959		-3.2122584571		0.8230165302

		-6.8983749165		-3.2122584571		0.7232569507

		-6.7487355473		-3.2122584571		0.5736175816

		-6.5492163885		-3.2122584571		0.3740984228

		-6.5492163885		-3.2122584571		0.3740984228

		-6.9482547062		-3.6112967748		-0.0249398949

		-6.8983749165		-3.6112967748		-0.0748196846

		-6.798615337		-3.5115371954		0.0249398949

		-6.7487355473		-3.4616574057		0.0748196846

		-6.6988557576		-3.4117776159		0.1246994743

		-6.8484951267		-3.5614169851		-0.0249398949

		-6.7487355473		-3.5614169851		-0.1246994743

		-6.798615337		-3.5614169851		-0.0748196846

		-6.798615337		-3.5614169851		-0.0748196846

		-6.6988557576		-3.5614169851		-0.174579264

		-6.5990961782		-3.5614169851		-0.2743388434

		-6.6988557576		-3.5614169851		-0.174579264

		-6.7487355473		-3.5614169851		-0.1246994743

		-6.798615337		-3.5614169851		-0.0748196846

		-6.7487355473		-3.5614169851		-0.1246994743

		-6.8983749165		-3.5614169851		0.0249398949

		-6.8983749165		-3.5614169851		0.0249398949

		-6.9482547062		-3.5614169851		0.0748196846

		-6.9482547062		-3.5614169851		0.0748196846

		-7.0480142856		-3.5614169851		0.174579264

		-7.0480142856		-3.5614169851		0.174579264

		-7.147773865		-3.5614169851		0.2743388434

		-6.9981344959		-3.5614169851		0.1246994743

		-7.1976536547		-3.7609361439		-0.0748196846

		-7.147773865		-3.7609361439		-0.1246994743

		-7.147773865		-3.7609361439		-0.1246994743

		-7.2974132341		-3.7609361439		0.0249398949

		-7.1976536547		-3.7609361439		-0.0748196846

		-7.4021607925		-3.7609361439		0.1296874532

		-7.5019203719		-3.7609361439		0.2294470327

		-7.5518001616		-3.7609361439		0.2793268224

		-7.5518001616		-3.7609361439		0.2793268224

		-7.147773865		-3.7609361439		-0.1246994743

		-7.3522810028		-3.9654432817		-0.3292066121

		-7.2475334444		-3.9654432817		-0.4339541704

		-7.2475334444		-3.9654432817		-0.4339541704

		-7.2974132341		-3.9654432817		-0.3840743807

		-7.2475334444		-3.9654432817		-0.4339541704

		-7.2475334444		-3.9654432817		-0.4339541704

		-7.1976536547		-3.9654432817		-0.4838339602

		-7.2475334444		-3.9654432817		-0.4339541704

		-7.0480142856		-3.9654432817		-0.6334733293

		-7.147773865		-4.0652028611		-0.7332329087

		-7.1976536547		-4.0652028611		-0.683353119

		-7.1976536547		-4.0652028611		-0.683353119

		-7.2475334444		-4.0652028611		-0.6334733293

		-7.2475334444		-4.0652028611		-0.6334733293

		-7.2974132341		-4.0652028611		-0.5835935396

		-7.8011991101		-4.0652028611		-0.0798076635

		-7.7513193204		-4.0652028611		-0.1296874532

		-7.8510788999		-4.0652028611		-0.0299278738

		-7.7513193204		-4.0652028611		-0.1296874532

		-8.000718269		-4.0652028611		0.1197114953

		-7.8011991101		-4.0652028611		-0.0798076635

		-7.8011991101		-4.0652028611		-0.0798076635

		-7.9009586896		-4.1649624405		-0.1795672429

		-7.8011991101		-4.1649624405		-0.2793268224

		-7.9009586896		-4.1649624405		-0.1795672429

		-7.9508384793		-4.1649624405		-0.1296874532

		-7.8011991101		-4.1649624405		-0.2793268224

		-7.9009586896		-4.2647220199		-0.3790864018

		-8.000718269		-4.2647220199		-0.2793268224



Buy and hold

Negociação1

Negociação2



BCP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5393		0		0		0		0				Resultado final:				1265				"Buy and hold":				-1824								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5413		0		1		0		0								6.31								-9.10				0		0		0		0		0.00		0.00		0.00

		6/14/00		5393		0		1		0		0				Nº. de negócios:				48												-20		0		-20		0		-0.10		0.00		0.00

		6/15/00		5403		0		1		0		0																				-10		0		10		0		-0.05		0.00		-0.05

		6/16/00		5383		0		1		0		0																				-30		0		-20		0		-0.15		0.00		0.05

		6/19/00		5413		0		1		0		0																				0		0		30		0		0.00		0.00		-0.10

		6/20/00		5393		0		1		0		0																				-20		0		-20		0		-0.10		0.00		0.00

		6/21/00		5383		0		0		0		0																				-30		0		-10		0		-0.15		0.00		0.05

		6/23/00		5423		1		0		0		0																				10		0		40		0		0.05		0.00		-0.15

		6/26/00		5453		0		1		1		-5453																				40		0		30		0		0.20		0.00		-0.30

		6/27/00		5383		0		1		0		-70																				-30		-70		-70		-70		-0.15		-0.35		-0.65

		6/28/00		5313		0		0		0		-70																				-100		-70		-70		0		-0.50		-0.35		-0.30

		6/29/00		5383		0		0		0		-70																				-30		-70		70		0		-0.15		-0.35		-0.65

		6/30/00		5393		1		0		0		-70																				-20		-70		10		0		-0.10		-0.35		-0.70

		7/3/00		5443		1		0		1		-5513																				30		-70		50		0		0.15		-0.35		-0.95

		7/4/00		5593		0		1		1		-5513																				180		80		150		150		0.90		0.40		-0.20

		7/5/00		5563		0		1		0		50																				150		50		-30		-30		0.75		0.25		-0.35

		7/6/00		5533		1		0		0		50																				120		50		-30		0		0.60		0.25		-0.20

		7/7/00		5624		0		0		1		-5574				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						211		50		91		0		1.05		0.25		-0.65

		7/10/00		5593		0		1		1		-5574				4832				0.0036154099						0.35						180		19		-31		-31		0.90		0.09		-0.81

		7/11/00		5563		0		0		0		-11																				150		-11		-30		-30		0.75		-0.05		-0.96

		7/12/00		5543		0		0		0		-11																				130		-11		-20		0		0.65		-0.05		-0.86

		7/13/00		5543		0		1		0		-11				Sharpe Ratio (SR):																130		-11		0		0		0.65		-0.05		-0.86

		7/14/00		5533		0		0		0		-11				Média do retorno:								SR(BH)*:		SR(N)*:						120		-11		-10		0		0.60		-0.05		-0.81

		7/17/00		5533		0		1		0		-11				-581.96		336.39						-0.775		0.562						120		-11		0		0		0.60		-0.05		-0.81

		7/18/00		5543		0		1		0		-11				Desv. padrão do retorno:																130		-11		10		0		0.65		-0.05		-0.86

		7/19/00		5543		0		1		0		-11				751.37		598.54						SR(BH)**:		SR(N)**:						130		-11		0		0		0.65		-0.05		-0.86

		7/20/00		5543		0		0		0		-11												-0.057		0.080						130		-11		0		0		0.65		-0.05		-0.86

		7/21/00		5553		0		0		0		-11				Notas:																140		-11		10		0		0.70		-0.05		-0.91

		7/24/00		5563		0		0		0		-11																				150		-11		10		0		0.75		-0.05		-0.96

		7/25/00		5563		0		0		0		-11				- Ret(BH): Retorno do Buy and Hold.																150		-11		0		0		0.75		-0.05		-0.96

		7/26/00		5593		0		0		0		-11				- Ret(N): Retorno da Negociação.																180		-11		30		0		0.90		-0.05		-1.11

		7/27/00		5613		0		0		0		-11				- Baseline para a SR: 0%.																200		-11		20		0		1.00		-0.05		-1.21

		7/28/00		5654		0		0		0		-11																				241		-11		41		0		1.20		-0.05		-1.41

		7/31/00		5694		0		0		0		-11																				281		-11		40		0		1.40		-0.05		-1.61

		8/1/00		5694		0		0		0		-11																				281		-11		0		0		1.40		-0.05		-1.61

		8/2/00		5734		0		0		0		-11																				321		-11		40		0		1.60		-0.05		-1.81

		8/3/00		5744		0		1		0		-11																				331		-11		10		0		1.65		-0.05		-1.86

		8/4/00		5744		0		0		0		-11																				331		-11		0		0		1.65		-0.05		-1.86

		8/7/00		5754		0		1		0		-11																				341		-11		10		0		1.70		-0.05		-1.91

		8/8/00		5764		0		1		0		-11																				351		-11		10		0		1.75		-0.05		-1.96

		8/9/00		5774		0		1		0		-11																				361		-11		10		0		1.80		-0.05		-2.01

		8/10/00		5774		0		0		0		-11																				361		-11		0		0		1.80		-0.05		-2.01

		8/11/00		5784		0		0		0		-11																				371		-11		10		0		1.85		-0.05		-2.06

		8/14/00		5814		0		1		0		-11																				401		-11		30		0		2.00		-0.05		-2.21

		8/16/00		5824		0		1		0		-11																				411		-11		10		0		2.05		-0.05		-2.26

		8/17/00		5824		0		1		0		-11																				411		-11		0		0		2.05		-0.05		-2.26

		8/18/00		5834		1		0		0		-11																				421		-11		10		0		2.10		-0.05		-2.31

		8/21/00		5864		0		1		1		-5875																				451		-11		30		0		2.25		-0.05		-2.46

		8/22/00		5874		0		1		0		-1																				461		-1		10		10		2.30		-0.00		-2.41

		8/23/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/24/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/25/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		8/28/00		5884		0		1		0		-1																				471		-1		0		0		2.35		-0.00		-2.46

		8/29/00		5874		0		1		0		-1																				461		-1		-10		0		2.30		-0.00		-2.41

		8/30/00		5864		0		0		0		-1																				451		-1		-10		0		2.25		-0.00		-2.36

		8/31/00		5874		0		0		0		-1																				461		-1		10		0		2.30		-0.00		-2.41

		9/1/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		9/4/00		5894		0		0		0		-1																				481		-1		10		0		2.40		-0.00		-2.51

		9/5/00		5914		0		0		0		-1																				501		-1		20		0		2.50		-0.00		-2.61

		9/6/00		5914		0		1		0		-1																				501		-1		0		0		2.50		-0.00		-2.61

		9/7/00		5934		0		0		0		-1																				521		-1		20		0		2.60		-0.00		-2.71

		9/8/00		5924		0		0		0		-1																				511		-1		-10		0		2.55		-0.00		-2.66

		9/11/00		5944		0		0		0		-1																				531		-1		20		0		2.65		-0.00		-2.76

		9/12/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/13/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/14/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		9/15/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		9/18/00		5984		0		1		0		-1																				571		-1		10		0		2.85		-0.00		-2.96

		9/19/00		5984		0		1		0		-1																				571		-1		0		0		2.85		-0.00		-2.96

		9/20/00		5974		0		1		0		-1																				561		-1		-10		0		2.80		-0.00		-2.91

		9/21/00		5954		0		1		0		-1																				541		-1		-20		0		2.70		-0.00		-2.81

		9/22/00		5944		0		0		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		9/25/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/26/00		5964		0		1		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/27/00		5964		0		1		0		-1																				551		-1		0		0		2.75		-0.00		-2.86

		9/28/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		9/29/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/2/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/3/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/4/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		10/6/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		10/9/00		5964		0		1		0		-1																				551		-1		-10		0		2.75		-0.00		-2.86

		10/10/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/11/00		5944		0		1		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		10/12/00		5924		0		1		0		-1																				511		-1		-20		0		2.55		-0.00		-2.66

		10/13/00		5864		0		1		0		-1																				451		-1		-60		0		2.25		-0.00		-2.36

		10/16/00		5854		0		0		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/17/00		5864		0		0		0		-1																				451		-1		10		0		2.25		-0.00		-2.36

		10/18/00		5854		0		1		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/19/00		5844		1		0		0		-1																				431		-1		-10		0		2.15		-0.00		-2.26

		10/20/00		5864		0		0		1		-5865																				451		-1		20		0		2.25		-0.00		-2.36

		10/23/00		5864		0		0		1		-5865																				451		-1		0		0		2.25		-0.00		-2.36

		10/24/00		5874		0		0		1		-5865																				461		9		10		10		2.30		0.04		-2.31

		10/25/00		5894		1		0		1		-5865																				481		29		20		20		2.40		0.14		-2.21

		10/26/00		5894		0		0		1		-5865																				481		29		0		0		2.40		0.14		-2.21

		10/27/00		5904		0		0		1		-5865																				491		39		10		10		2.45		0.19		-2.16

		10/30/00		5904		0		1		1		-5865																				491		39		0		0		2.45		0.19		-2.16

		10/31/00		5904		0		0		0		39																				491		39		0		0		2.45		0.19		-2.16

		11/2/00		5914		0		0		0		39																				501		39		10		0		2.50		0.19		-2.21

		11/3/00		5924		0		0		0		39																				511		39		10		0		2.55		0.19		-2.26

		11/6/00		5914		0		1		0		39																				501		39		-10		0		2.50		0.19		-2.21

		11/7/00		5914		0		1		0		39																				501		39		0		0		2.50		0.19		-2.21

		11/8/00		5894		0		1		0		39																				481		39		-20		0		2.40		0.19		-2.11

		11/9/00		5874		0		0		0		39																				461		39		-20		0		2.30		0.19		-2.01

		11/10/00		5874		0		1		0		39																				461		39		0		0		2.30		0.19		-2.01

		11/13/00		5864		0		1		0		39																				451		39		-10		0		2.25		0.19		-1.96

		11/14/00		5814		0		1		0		39																				401		39		-50		0		2.00		0.19		-1.71

		11/15/00		5824		0		0		0		39																				411		39		10		0		2.05		0.19		-1.76

		11/16/00		5814		0		1		0		39																				401		39		-10		0		2.00		0.19		-1.71

		11/17/00		5744		1		0		0		39																				331		39		-70		0		1.65		0.19		-1.36

		11/20/00		5764		1		0		1		-5725																				351		39		20		0		1.75		0.19		-1.46

		11/21/00		5804		0		1		1		-5725																				391		79		40		40		1.95		0.39		-1.26

		11/22/00		5764		0		1		0		39																				351		39		-40		-40		1.75		0.19		-1.46

		11/23/00		5744		0		0		0		39																				331		39		-20		0		1.65		0.19		-1.36

		11/24/00		5764		1		0		0		39																				351		39		20		0		1.75		0.19		-1.46

		11/27/00		5794		0		1		1		-5755																				381		39		30		0		1.90		0.19		-1.61

		11/28/00		5804		0		1		0		49																				391		49		10		10		1.95		0.24		-1.56

		11/29/00		5794		0		1		0		49																				381		49		-10		0		1.90		0.24		-1.51

		11/30/00		5764		0		0		0		49																				351		49		-30		0		1.75		0.24		-1.36

		12/4/00		5754		0		1		0		49																				341		49		-10		0		1.70		0.24		-1.31

		12/5/00		5734		0		1		0		49																				321		49		-20		0		1.60		0.24		-1.21

		12/6/00		5463		0		0		0		49																				50		49		-271		0		0.25		0.24		0.14

		12/7/00		5644		1		0		0		49																				231		49		181		0		1.15		0.24		-0.76

		12/11/00		5714		0		1		1		-5665																				301		49		70		0		1.50		0.24		-1.11

		12/12/00		5714		0		1		0		49																				301		49		0		0		1.50		0.24		-1.11

		12/13/00		5684		0		0		0		49																				271		49		-30		0		1.35		0.24		-0.96

		12/14/00		5654		0		1		0		49																				241		49		-30		0		1.20		0.24		-0.81

		12/15/00		5624		0		1		0		49																				211		49		-30		0		1.05		0.24		-0.66

		12/18/00		5613		0		1		0		49																				200		49		-11		0		1.00		0.24		-0.61

		12/19/00		5563		0		0		0		49																				150		49		-50		0		0.75		0.24		-0.36

		12/20/00		5563		0		1		0		49																				150		49		0		0		0.75		0.24		-0.36

		12/21/00		5523		0		0		0		49																				110		49		-40		0		0.55		0.24		-0.16

		12/22/00		5563		0		0		0		49																				150		49		40		0		0.75		0.24		-0.36

		12/27/00		5543		1		0		0		49																				130		49		-20		0		0.65		0.24		-0.26

		12/28/00		5573		0		1		1		-5524																				160		49		30		0		0.80		0.24		-0.41

		12/29/00		5563		1		0		0		39																				150		39		-10		-10		0.75		0.19		-0.46

		1/2/01		5613		0		0		1		-5574																				200		39		50		0		1.00		0.19		-0.71

		1/3/01		5624		0		1		1		-5574																				211		50		11		11		1.05		0.25		-0.65

		1/4/01		5694		0		0		0		120																				281		120		70		70		1.40		0.60		-0.30

		1/5/01		5694		0		1		0		120																				281		120		0		0		1.40		0.60		-0.30

		1/8/01		5654		0		0		0		120																				241		120		-40		0		1.20		0.60		-0.10

		1/9/01		5664		0		1		0		120																				251		120		10		0		1.25		0.60		-0.15

		1/10/01		5634		0		1		0		120																				221		120		-30		0		1.10		0.60		-0.00

		1/11/01		5543		0		0		0		120																				130		120		-91		0		0.65		0.60		0.45

		1/12/01		5533		1		0		0		120																				120		120		-10		0		0.60		0.60		0.50

		1/15/01		5573		0		0		1		-5453																				160		120		40		0		0.80		0.60		0.30

		1/16/01		5563		0		1		1		-5453																				150		110		-10		-10		0.75		0.55		0.25

		1/17/01		5553		0		0		0		100																				140		100		-10		-10		0.70		0.50		0.20

		1/18/01		5583		1		0		0		100																				170		100		30		0		0.85		0.50		0.05

		1/19/01		5613		1		0		1		-5513																				200		100		30		0		1.00		0.50		-0.10

		1/22/01		5664		0		0		1		-5513																				251		151		51		51		1.25		0.75		0.15

		1/23/01		5684		0		1		1		-5513																				271		171		20		20		1.35		0.85		0.25

		1/24/01		5443		0		0		0		-70																				30		-70		-241		-241		0.15		-0.35		-0.95

		1/25/01		5483		0		0		0		-70																				70		-70		40		0		0.35		-0.35		-1.15

		1/26/01		5443		1		0		0		-70																				30		-70		-40		0		0.15		-0.35		-0.95

		1/29/01		5624		0		1		1		-5694																				211		-70		181		0		1.05		-0.35		-1.85

		1/30/01		5563		0		0		0		-131																				150		-131		-61		-61		0.75		-0.65		-2.15

		1/31/01		5613		0		0		0		-131																				200		-131		50		0		1.00		-0.65		-2.40

		2/1/01		5684		0		1		0		-131																				271		-131		71		0		1.35		-0.65		-2.76

		2/2/01		5654		1		0		0		-131																				241		-131		-30		0		1.20		-0.65		-2.61

		2/5/01		5664		0		0		1		-5795																				251		-131		10		0		1.25		-0.65		-2.66

		2/6/01		5714		0		0		1		-5795																				301		-81		50		50		1.50		-0.40		-2.41

		2/7/01		5714		0		0		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/8/01		5714		0		1		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/9/01		5704		0		1		0		-91																				291		-91		-10		-10		1.45		-0.45		-2.46

		2/12/01		5613		1		0		0		-91																				200		-91		-91		0		1.00		-0.45		-2.01

		2/13/01		5684		0		0		1		-5775																				271		-91		71		0		1.35		-0.45		-2.36

		2/14/01		5694		0		1		1		-5775																				281		-81		10		10		1.40		-0.40		-2.31

		2/15/01		5694		0		1		0		-81																				281		-81		0		0		1.40		-0.40		-2.31

		2/16/01		5684		0		1		0		-81																				271		-81		-10		0		1.35		-0.40		-2.26

		2/19/01		5513		0		1		0		-81																				100		-81		-171		0		0.50		-0.40		-1.41

		2/20/01		5593		0		1		0		-81																				180		-81		80		0		0.90		-0.40		-1.81

		2/21/01		5563		0		1		0		-81																				150		-81		-30		0		0.75		-0.40		-1.66

		2/22/01		5573		0		1		0		-81																				160		-81		10		0		0.80		-0.40		-1.71

		2/23/01		5553		0		0		0		-81																				140		-81		-20		0		0.70		-0.40		-1.61

		2/26/01		5493		0		1		0		-81																				80		-81		-60		0		0.40		-0.40		-1.31

		2/28/01		5443		1		0		0		-81																				30		-81		-50		0		0.15		-0.40		-1.06

		3/1/01		5563		0		0		1		-5644																				150		-81		120		0		0.75		-0.40		-1.66

		3/2/01		5624		0		1		1		-5644																				211		-20		61		61		1.05		-0.10		-1.35

		3/5/01		5483		0		1		0		-161																				70		-161		-141		-141		0.35		-0.80		-2.06

		3/6/01		5363		0		1		0		-161																				-50		-161		-120		0		-0.25		-0.80		-1.46

		3/7/01		5303		0		1		0		-161																				-110		-161		-60		0		-0.55		-0.80		-1.16

		3/8/01		5243		0		1		0		-161																				-170		-161		-60		0		-0.85		-0.80		-0.86

		3/9/01		5223		0		1		0		-161																				-190		-161		-20		0		-0.95		-0.80		-0.76

		3/12/01		5162		0		0		0		-161																				-251		-161		-61		0		-1.25		-0.80		-0.45

		3/13/01		5223		0		0		0		-161																				-190		-161		61		0		-0.95		-0.80		-0.76

		3/14/01		5273		0		1		0		-161																				-140		-161		50		0		-0.70		-0.80		-1.01

		3/15/01		5192		0		1		0		-161																				-221		-161		-81		0		-1.10		-0.80		-0.60

		3/16/01		5132		0		1		0		-161																				-281		-161		-60		0		-1.40		-0.80		-0.30

		3/19/01		5072		0		1		0		-161																				-341		-161		-60		0		-1.70		-0.80		-0.00

		3/20/01		5012		1		0		0		-161																				-401		-161		-60		0		-2.00		-0.80		0.29

		3/21/01		5042		0		0		1		-5203																				-371		-161		30		0		-1.85		-0.80		0.14

		3/22/01		5032		0		1		1		-5203																				-381		-171		-10		-10		-1.90		-0.85		0.09

		3/23/01		5012		0		0		0		-191																				-401		-191		-20		-20		-2.00		-0.95		-0.00

		3/26/01		5032		1		0		0		-191																				-381		-191		20		0		-1.90		-0.95		-0.10

		3/27/01		5112		0		1		1		-5303																				-301		-191		80		0		-1.50		-0.95		-0.50

		3/28/01		5002		1		0		0		-301																				-411		-301		-110		-110		-2.05		-1.50		-1.05

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		0		-1.60		-1.50		-1.50

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30		-1.45		-1.35		-1.35

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40		-1.25		-1.15		-1.15

		4/3/01		5102		0		0		0		-291																				-311		-291		-60		-60		-1.55		-1.45		-1.45

		4/4/01		5082		0		0		0		-291																				-331		-291		-20		0		-1.65		-1.45		-1.35

		4/5/01		5132		1		0		0		-291																				-281		-291		50		0		-1.40		-1.45		-1.60

		4/6/01		5132		0		0		1		-5423																				-281		-291		0		0		-1.40		-1.45		-1.60

		4/9/01		5062		0		1		1		-5423																				-351		-361		-70		-70		-1.75		-1.80		-1.95

		4/10/01		5022		0		0		0		-401																				-391		-401		-40		-40		-1.95		-2.00		-2.15

		4/11/01		5052		0		1		0		-401																				-361		-401		30		0		-1.80		-2.00		-2.30

		4/12/01		4992		1		0		0		-401																				-421		-401		-60		0		-2.10		-2.00		-2.00

		4/17/01		5012		0		1		1		-5413																				-401		-401		20		0		-2.00		-2.00		-2.10

		4/18/01		5022		1		0		0		-391																				-391		-391		10		10		-1.95		-1.95		-2.05

		4/19/01		5132		0		1		1		-5523																				-281		-391		110		0		-1.40		-1.95		-2.60

		4/20/01		5162		0		0		0		-361																				-251		-361		30		30		-1.25		-1.80		-2.45

		4/23/01		5112		0		1		0		-361																				-301		-361		-50		0		-1.50		-1.80		-2.20

		4/24/01		5002		0		1		0		-361																				-411		-361		-110		0		-2.05		-1.80		-1.65

		4/26/01		5022		0		1		0		-361																				-391		-361		20		0		-1.95		-1.80		-1.75

		4/27/01		4912		0		1		0		-361																				-501		-361		-110		0		-2.50		-1.80		-1.20

		4/30/01		4832		0		0		0		-361																				-581		-361		-80		0		-2.90		-1.80		-0.80

		5/2/01		4832		0		0		0		-361																				-581		-361		0		0		-2.90		-1.80		-0.80

		5/3/01		4872		0		1		0		-361																				-541		-361		40		0		-2.70		-1.80		-1.00

		5/4/01		4932		0		0		0		-361																				-481		-361		60		0		-2.40		-1.80		-1.30

		5/7/01		4932		0		0		0		-361																				-481		-361		0		0		-2.40		-1.80		-1.30

		5/8/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/9/01		4932		0		0		0		-361																				-481		-361		-10		0		-2.40		-1.80		-1.30

		5/10/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/11/01		4962		0		0		0		-361																				-451		-361		20		0		-2.25		-1.80		-1.45

		5/14/01		4932		0		1		0		-361																				-481		-361		-30		0		-2.40		-1.80		-1.30

		5/15/01		4902		1		0		0		-361																				-511		-361		-30		0		-2.55		-1.80		-1.15

		5/16/01		4912		0		0		1		-5273																				-501		-361		10		0		-2.50		-1.80		-1.20

		5/17/01		4922		0		1		1		-5273																				-491		-351		10		10		-2.45		-1.75		-1.15

		5/18/01		4882		0		1		0		-391																				-531		-391		-40		-40		-2.65		-1.95		-1.35

		5/21/01		4812		0		0		0		-391																				-601		-391		-70		0		-3.00		-1.95		-1.00

		5/22/01		4842		0		0		0		-391																				-571		-391		30		0		-2.85		-1.95		-1.15

		5/23/01		4781		0		1		0		-391																				-632		-391		-61		0		-3.15		-1.95		-0.85

		5/24/01		4721		0		1		0		-391																				-692		-391		-60		0		-3.45		-1.95		-0.55

		5/25/01		4611		0		0		0		-391																				-802		-391		-110		0		-4.00		-1.95		0.00

		5/28/01		4651		0		0		0		-391																				-762		-391		40		0		-3.80		-1.95		-0.20

		5/29/01		4641		0		0		0		-391																				-772		-391		-10		0		-3.85		-1.95		-0.15

		5/30/01		4641		0		0		0		-391																				-772		-391		0		0		-3.85		-1.95		-0.15

		5/31/01		4681		0		1		0		-391																				-732		-391		40		0		-3.65		-1.95		-0.35

		6/1/01		4711		0		1		0		-391																				-702		-391		30		0		-3.50		-1.95		-0.50

		6/4/01		4601		0		0		0		-391																				-812		-391		-110		0		-4.05		-1.95		0.05

		6/5/01		4601		0		0		0		-391																				-812		-391		0		0		-4.05		-1.95		0.05

		6/6/01		4591		0		1		0		-391																				-822		-391		-10		0		-4.10		-1.95		0.10

		6/7/01		4571		0		1		0		-391																				-842		-391		-20		0		-4.20		-1.95		0.20

		6/8/01		4501		0		0		0		-391																				-912		-391		-70		0		-4.55		-1.95		0.55

		6/11/01		4511		0		1		0		-391																				-902		-391		10		0		-4.50		-1.95		0.50

		6/12/01		4481		0		1		0		-391																				-932		-391		-30		0		-4.65		-1.95		0.65

		6/13/01		4461		0		0		0		-391																				-952		-391		-20		0		-4.75		-1.95		0.75

		6/15/01		4461		0		1		0		-391																				-952		-391		0		0		-4.75		-1.95		0.75

		6/18/01		4451		0		1		0		-391																				-962		-391		-10		0		-4.80		-1.95		0.80

		6/19/01		4310		1		0		0		-391																				-1103		-391		-141		0		-5.50		-1.95		1.50

		6/20/01		4350		0		1		1		-4741																				-1063		-391		40		0		-5.30		-1.95		1.30

		6/21/01		4330		0		1		0		-411																				-1083		-411		-20		-20		-5.40		-2.05		1.20

		6/22/01		4280		0		0		0		-411																				-1133		-411		-50		0		-5.65		-2.05		1.45

		6/25/01		4230		0		0		0		-411																				-1183		-411		-50		0		-5.90		-2.05		1.70

		6/26/01		4210		0		0		0		-411																				-1203		-411		-20		0		-6.00		-2.05		1.80

		6/27/01		4260		0		1		0		-411																				-1153		-411		50		0		-5.75		-2.05		1.55

		6/28/01		4240		1		0		0		-411																				-1173		-411		-20		0		-5.85		-2.05		1.65

		6/29/01		4340		1		0		1		-4751																				-1073		-411		100		0		-5.35		-2.05		1.15

		7/2/01		4411		0		1		1		-4751																				-1002		-340		71		71		-5.00		-1.70		1.51

		7/3/01		4661		0		1		0		-90																				-752		-90		250		250		-3.75		-0.45		2.75

		7/4/01		4501		0		0		0		-90																				-912		-90		-160		0		-4.55		-0.45		3.55

		7/5/01		4571		0		1		0		-90																				-842		-90		70		0		-4.20		-0.45		3.20

		7/6/01		4621		0		1		0		-90																				-792		-90		50		0		-3.95		-0.45		2.95

		7/9/01		4411		0		1		0		-90																				-1002		-90		-210		0		-5.00		-0.45		4.00

		7/10/01		4340		0		0		0		-90																				-1073		-90		-71		0		-5.35		-0.45		4.35

		7/11/01		4320		0		1		0		-90																				-1093		-90		-20		0		-5.45		-0.45		4.45

		7/12/01		4360		0		1		0		-90																				-1053		-90		40		0		-5.25		-0.45		4.25

		7/13/01		4310		0		1		0		-90																				-1103		-90		-50		0		-5.50		-0.45		4.50

		7/16/01		4290		0		1		0		-90																				-1123		-90		-20		0		-5.60		-0.45		4.60

		7/17/01		4230		0		1		0		-90																				-1183		-90		-60		0		-5.90		-0.45		4.90

		7/18/01		4170		0		1		0		-90																				-1243		-90		-60		0		-6.20		-0.45		5.20

		7/19/01		4170		1		0		0		-90																				-1243		-90		0		0		-6.20		-0.45		5.20

		7/20/01		4230		0		1		1		-4320																				-1183		-90		60		0		-5.90		-0.45		4.90

		7/23/01		4190		0		1		0		-130																				-1223		-130		-40		-40		-6.10		-0.65		4.70

		7/24/01		4110		0		1		0		-130																				-1303		-130		-80		0		-6.50		-0.65		5.10

		7/25/01		4200		0		0		0		-130																				-1213		-130		90		0		-6.05		-0.65		4.65

		7/26/01		4240		1		0		0		-130																				-1173		-130		40		0		-5.85		-0.65		4.45

		7/27/01		4310		1		0		1		-4440																				-1103		-130		70		0		-5.50		-0.65		4.11

		7/30/01		4411		0		0		1		-4440																				-1002		-29		101		101		-5.00		-0.14		4.61

		7/31/01		4421		0		0		1		-4440																				-992		-19		10		10		-4.95		-0.09		4.66

		8/1/01		4431		0		0		1		-4440																				-982		-9		10		10		-4.90		-0.04		4.71

		8/2/01		4441		0		0		1		-4440																				-972		1		10		10		-4.85		0.00		4.76

		8/3/01		4441		0		0		1		-4440																				-972		1		0		0		-4.85		0.00		4.76

		8/6/01		4451		0		0		1		-4440																				-962		11		10		10		-4.80		0.05		4.81

		8/7/01		4461		0		0		1		-4440																				-952		21		10		10		-4.75		0.10		4.86

		8/8/01		4451		0		0		1		-4440																				-962		11		-10		-10		-4.80		0.05		4.81

		8/9/01		4441		0		0		1		-4440																				-972		1		-10		-10		-4.85		0.00		4.76

		8/10/01		4461		0		1		1		-4440																				-952		21		20		20		-4.75		0.10		4.86

		8/13/01		4441		0		0		0		1																				-972		1		-20		-20		-4.85		0.00		4.76

		8/14/01		4461		0		0		0		1																				-952		1		20		0		-4.75		0.00		4.66

		8/16/01		4491		0		1		0		1																				-922		1		30		0		-4.60		0.00		4.51

		8/17/01		4461		0		1		0		1																				-952		1		-30		0		-4.75		0.00		4.66

		8/20/01		4441		0		1		0		1																				-972		1		-20		0		-4.85		0.00		4.76

		8/21/01		4350		0		0		0		1																				-1063		1		-91		0		-5.30		0.00		5.21

		8/22/01		4310		0		1		0		1																				-1103		1		-40		0		-5.50		0.00		5.41

		8/23/01		4220		1		0		0		1																				-1193		1		-90		0		-5.95		0.00		5.86

		8/24/01		4371		1		0		1		-4370																				-1042		1		151		0		-5.20		0.00		5.11

		8/27/01		4471		0		1		1		-4370																				-942		101		100		100		-4.70		0.50		5.61

		8/28/01		4421		0		1		0		51																				-992		51		-50		-50		-4.95		0.25		5.36

		8/29/01		4360		0		0		0		51																				-1053		51		-61		0		-5.25		0.25		5.66

		8/30/01		4411		0		1		0		51																				-1002		51		51		0		-5.00		0.25		5.41

		8/31/01		4401		0		0		0		51																				-1012		51		-10		0		-5.05		0.25		5.46

		9/3/01		4411		0		0		0		51																				-1002		51		10		0		-5.00		0.25		5.41

		9/4/01		4411		0		1		0		51																				-1002		51		0		0		-5.00		0.25		5.41

		9/5/01		4371		0		0		0		51																				-1042		51		-40		0		-5.20		0.25		5.61

		9/6/01		4320		0		0		0		51																				-1093		51		-51		0		-5.45		0.25		5.86

		9/7/01		4270		0		1		0		51																				-1143		51		-50		0		-5.70		0.25		6.11

		9/10/01		4260		0		1		0		51																				-1153		51		-10		0		-5.75		0.25		6.16

		9/11/01		4240		0		1		0		51																				-1173		51		-20		0		-5.85		0.25		6.26

		9/12/01		4020		0		1		0		51																				-1393		51		-220		0		-6.95		0.25		7.36

		9/13/01		3970		0		1		0		51																				-1443		51		-50		0		-7.20		0.25		7.61

		9/14/01		3970		0		1		0		51																				-1443		51		0		0		-7.20		0.25		7.61

		9/17/01		3508		1		0		0		51																				-1905		51		-462		0		-9.50		0.25		9.91

		9/18/01		3619		1		0		1		-3568																				-1794		51		111		0		-8.95		0.25		9.36

		9/19/01		3749		0		1		1		-3568																				-1664		181		130		130		-8.30		0.90		10.01

		9/20/01		3699		0		1		0		131																				-1714		131		-50		-50		-8.55		0.65		9.76

		9/21/01		3408		1		0		0		131																				-2005		131		-291		0		-10.00		0.65		11.21

		9/24/01		3709		0		0		1		-3578																				-1704		131		301		0		-8.50		0.65		9.71

		9/25/01		3709		1		0		1		-3578																				-1704		131		0		0		-8.50		0.65		9.71

		9/26/01		4000		0		0		1		-3578																				-1413		422		291		291		-7.05		2.10		11.16

		9/27/01		4130		0		0		1		-3578																				-1283		552		130		130		-6.40		2.75		11.81

		9/28/01		4210		0		0		1		-3578																				-1203		632		80		80		-6.00		3.15		12.21

		10/1/01		4220		0		1		1		-3578																				-1193		642		10		10		-5.95		3.20		12.26

		10/2/01		4200		0		0		0		622																				-1213		622		-20		-20		-6.05		3.10		12.16

		10/3/01		4180		0		1		0		622																				-1233		622		-20		0		-6.15		3.10		12.26

		10/4/01		4140		0		0		0		622																				-1273		622		-40		0		-6.35		3.10		12.45

		10/8/01		4090		0		0		0		622																				-1323		622		-50		0		-6.60		3.10		12.70

		10/9/01		4100		0		1		0		622																				-1313		622		10		0		-6.55		3.10		12.65

		10/10/01		4090		0		0		0		622																				-1323		622		-10		0		-6.60		3.10		12.70

		10/11/01		4140		0		0		0		622																				-1273		622		50		0		-6.35		3.10		12.45

		10/12/01		4100		1		0		0		622																				-1313		622		-40		0		-6.55		3.10		12.65

		10/15/01		4130		0		1		1		-3508																				-1283		622		30		0		-6.40		3.10		12.50

		10/16/01		4150		1		0		0		642																				-1263		642		20		20		-6.30		3.20		12.60

		10/17/01		4260		0		0		1		-3618																				-1153		642		110		0		-5.75		3.20		12.06

		10/18/01		4270		0		1		1		-3618																				-1143		652		10		10		-5.70		3.25		12.11

		10/19/01		4250		0		1		0		632																				-1163		632		-20		-20		-5.80		3.15		12.01

		10/22/01		4210		1		0		0		632																				-1203		632		-40		0		-6.00		3.15		12.21

		10/23/01		4320		1		0		1		-3688																				-1093		632		110		0		-5.45		3.15		11.66

		10/24/01		4411		0		1		1		-3688																				-1002		723		91		91		-5.00		3.61		12.11

		10/25/01		4431		0		1		0		743																				-982		743		20		20		-4.90		3.71		12.21

		10/26/01		4401		0		1		0		743																				-1012		743		-30		0		-5.05		3.71		12.36

		10/29/01		4330		0		0		0		743																				-1083		743		-71		0		-5.40		3.71		12.71

		10/30/01		4290		0		1		0		743																				-1123		743		-40		0		-5.60		3.71		12.91

		10/31/01		4310		1		0		0		743																				-1103		743		20		0		-5.50		3.71		12.81

		11/2/01		4411		1		0		1		-3668																				-1002		743		101		0		-5.00		3.71		12.31

		11/5/01		4491		0		0		1		-3668																				-922		823		80		80		-4.60		4.11		12.71

		11/6/01		4511		0		0		1		-3668																				-902		843		20		20		-4.50		4.20		12.81

		11/7/01		4481		0		0		1		-3668																				-932		813		-30		-30		-4.65		4.06		12.66

		11/8/01		4501		1		0		1		-3668																				-912		833		20		20		-4.55		4.15		12.76

		11/9/01		4561		0		1		1		-3668																				-852		893		60		60		-4.25		4.45		13.06

		11/12/01		4551		0		0		0		883																				-862		883		-10		-10		-4.30		4.40		13.01

		11/13/01		4611		0		0		0		883																				-802		883		60		0		-4.00		4.40		12.71

		11/14/01		4651		0		1		0		883																				-762		883		40		0		-3.80		4.40		12.51

		11/15/01		4631		0		1		0		883																				-782		883		-20		0		-3.90		4.40		12.61

		11/16/01		4571		0		0		0		883																				-842		883		-60		0		-4.20		4.40		12.91

		11/19/01		4611		0		0		0		883																				-802		883		40		0		-4.00		4.40		12.71

		11/20/01		4591		0		1		0		883																				-822		883		-20		0		-4.10		4.40		12.81

		11/21/01		4551		0		1		0		883																				-862		883		-40		0		-4.30		4.40		13.01

		11/22/01		4531		0		0		0		883																				-882		883		-20		0		-4.40		4.40		13.11

		11/23/01		4531		0		1		0		883																				-882		883		0		0		-4.40		4.40		13.11

		11/26/01		4511		0		1		0		883																				-902		883		-20		0		-4.50		4.40		13.21

		11/27/01		4421		1		0		0		883																				-992		883		-90		0		-4.95		4.40		13.66

		11/28/01		4461		0		1		1		-3578																				-952		883		40		0		-4.75		4.40		13.46

		11/29/01		4431		1		0		0		853																				-982		853		-30		-30		-4.90		4.25		13.31

		11/30/01		4511		1		0		1		-3658																				-902		853		80		0		-4.50		4.25		12.91

		12/3/01		4551		0		1		1		-3658																				-862		893		40		40		-4.30		4.45		13.11

		12/4/01		4531		0		0		0		873																				-882		873		-20		-20		-4.40		4.35		13.01

		12/5/01		4521		0		0		0		873																				-892		873		-10		0		-4.45		4.35		13.06

		12/6/01		4551		0		0		0		873																				-862		873		30		0		-4.30		4.35		12.91

		12/7/01		4541		0		0		0		873																				-872		873		-10		0		-4.35		4.35		12.96

		12/10/01		4541		0		1		0		873																				-872		873		0		0		-4.35		4.35		12.96

		12/11/01		4471		1		0		0		873																				-942		873		-70		0		-4.70		4.35		13.31

		12/12/01		4551		0		0		1		-3678																				-862		873		80		0		-4.30		4.35		12.91

		12/13/01		4551		0		0		1		-3678																				-862		873		0		0		-4.30		4.35		12.91

		12/14/01		4591		0		1		1		-3678																				-822		913		40		40		-4.10		4.55		13.11

		12/17/01		4511		0		1		0		833																				-902		833		-80		-80		-4.50		4.15		12.71

		12/18/01		4481		0		0		0		833																				-932		833		-30		0		-4.65		4.15		12.86

		12/19/01		4491		0		1		0		833																				-922		833		10		0		-4.60		4.15		12.81

		12/20/01		4411		0		0		0		833																				-1002		833		-80		0		-5.00		4.15		13.21

		12/21/01		4421		1		0		0		833																				-992		833		10		0		-4.95		4.15		13.16

		12/27/01		4471		0		0		1		-3638																				-942		833		50		0		-4.70		4.15		12.91

		12/28/01		4511		1		0		1		-3638																				-902		873		40		40		-4.50		4.35		13.11

		1/2/02		4551		0		1		1		-3638																				-862		913		40		40		-4.30		4.55		13.31

		1/3/02		4521		0		0		0		883																				-892		883		-30		-30		-4.45		4.40		13.16

		1/4/02		4521		0		0		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/7/02		4521		0		1		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/8/02		4461		0		1		0		883																				-952		883		-60		0		-4.75		4.40		13.46

		1/9/02		4220		0		1		0		883																				-1193		883		-241		0		-5.95		4.40		14.66

		1/10/02		4170		0		1		0		883																				-1243		883		-50		0		-6.20		4.40		14.91

		1/11/02		4200		0		0		0		883																				-1213		883		30		0		-6.05		4.40		14.76

		1/14/02		4220		0		0		0		883																				-1193		883		20		0		-5.95		4.40		14.66

		1/15/02		4220		0		1		0		883																				-1193		883		0		0		-5.95		4.40		14.66

		1/16/02		4210		1		0		0		883																				-1203		883		-10		0		-6.00		4.40		14.71

		1/17/02		4300		1		0		1		-3417																				-1113		883		90		0		-5.55		4.40		14.26

		1/18/02		4371		1		0		1		-3417																				-1042		954		71		71		-5.20		4.76		14.61

		1/21/02		4431		0		0		1		-3417																				-982		1014		60		60		-4.90		5.06		14.91

		1/22/02		4451		0		1		1		-3417																				-962		1034		20		20		-4.80		5.16		15.01

		1/23/02		4441		0		1		0		1024																				-972		1024		-10		-10		-4.85		5.11		14.96

		1/24/02		4330		0		1		0		1024																				-1083		1024		-111		0		-5.40		5.11		15.52

		1/25/02		4200		0		0		0		1024																				-1213		1024		-130		0		-6.05		5.11		16.17

		1/28/02		4230		0		0		0		1024																				-1183		1024		30		0		-5.90		5.11		16.02

		1/29/02		4230		0		1		0		1024																				-1183		1024		0		0		-5.90		5.11		16.02

		1/30/02		4190		0		1		0		1024																				-1223		1024		-40		0		-6.10		5.11		16.22

		1/31/02		4130		0		1		0		1024																				-1283		1024		-60		0		-6.40		5.11		16.52

		2/1/02		4070		0		1		0		1024																				-1343		1024		-60		0		-6.70		5.11		16.81

		2/4/02		4050		0		1		0		1024																				-1363		1024		-20		0		-6.80		5.11		16.91

		2/5/02		3919		0		1		0		1024																				-1494		1024		-131		0		-7.45		5.11		17.57

		2/6/02		3879		1		0		0		1024																				-1534		1024		-40		0		-7.65		5.11		17.77

		2/7/02		3960		0		1		1		-2936																				-1453		1024		81		0		-7.25		5.11		17.36

		2/8/02		3960		0		1		0		1024																				-1453		1024		0		0		-7.25		5.11		17.36

		2/11/02		3929		0		1		0		1024																				-1484		1024		-31		0		-7.40		5.11		17.52

		2/13/02		3919		0		0		0		1024																				-1494		1024		-10		0		-7.45		5.11		17.57

		2/14/02		3939		0		0		0		1024																				-1474		1024		20		0		-7.35		5.11		17.47

		2/15/02		3990		0		1		0		1024																				-1423		1024		51		0		-7.10		5.11		17.21

		2/18/02		3919		0		0		0		1024																				-1494		1024		-71		0		-7.45		5.11		17.57

		2/19/02		3919		0		1		0		1024																				-1494		1024		0		0		-7.45		5.11		17.57

		2/20/02		3819		0		1		0		1024																				-1594		1024		-100		0		-7.95		5.11		18.07

		2/21/02		3809		0		1		0		1024																				-1604		1024		-10		0		-8.00		5.11		18.12

		2/22/02		3709		1		0		0		1024																				-1704		1024		-100		0		-8.50		5.11		18.62

		2/25/02		3799		0		0		1		-2775																				-1614		1024		90		0		-8.05		5.11		18.17

		2/26/02		3809		1		0		1		-2775																				-1604		1034		10		10		-8.00		5.16		18.22

		2/27/02		3990		1		0		1		-2775																				-1423		1215		181		181		-7.10		6.06		19.12

		2/28/02		4060		0		0		1		-2775																				-1353		1285		70		70		-6.75		6.41		19.47

		3/1/02		4040		0		0		1		-2775																				-1373		1265		-20		-20		-6.85		6.31		19.37

		3/4/02		4040		0		0		1		-2775																				-1373		1265		0		0		-6.85		6.31		19.37

		3/5/02		4080		0		1		1		-2775																				-1333		1305		40		40		-6.65		6.51		19.57

		3/6/02		4050		0		0		0		1275																				-1363		1275		-30		-30		-6.80		6.36		19.42

		3/7/02		4040		1		0		0		1275																				-1373		1275		-10		0		-6.85		6.36		19.47

		3/8/02		4090		1		0		1		-2815																				-1323		1275		50		0		-6.60		6.36		19.22

		3/11/02		4170		0		0		1		-2815																				-1243		1355		80		80		-6.20		6.76		19.62

		3/12/02		4200		0		1		1		-2815																				-1213		1385		30		30		-6.05		6.91		19.77

		3/13/02		4210		0		0		0		1395																				-1203		1395		10		10		-6.00		6.96		19.82

		3/14/02		4200		0		0		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/15/02		4210		0		0		0		1395																				-1203		1395		10		0		-6.00		6.96		19.82

		3/18/02		4210		0		0		0		1395																				-1203		1395		0		0		-6.00		6.96		19.82

		3/19/02		4200		0		1		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/20/02		4200		0		1		0		1395																				-1213		1395		0		0		-6.05		6.96		19.87

		3/21/02		4170		0		1		0		1395																				-1243		1395		-30		0		-6.20		6.96		20.02

		3/22/02		4090		0		0		0		1395																				-1323		1395		-80		0		-6.60		6.96		20.42

		3/25/02		4120		0		1		0		1395																				-1293		1395		30		0		-6.45		6.96		20.27

		3/26/02		4090		0		1		0		1395																				-1323		1395		-30		0		-6.60		6.96		20.42

		3/27/02		4110		0		1		0		1395																				-1303		1395		20		0		-6.50		6.96		20.32

		3/28/02		4090		0		1		0		1395																				-1323		1395		-20		0		-6.60		6.96		20.42

		4/2/02		4040		0		1		0		1395																				-1373		1395		-50		0		-6.85		6.96		20.67

		4/3/02		4020		0		1		0		1395																				-1393		1395		-20		0		-6.95		6.96		20.76

		4/4/02		3970		0		0		0		1395																				-1443		1395		-50		0		-7.20		6.96		21.01

		4/5/02		4040		0		1		0		1395																				-1373		1395		70		0		-6.85		6.96		20.67

		4/8/02		4000		0		1		0		1395																				-1413		1395		-40		0		-7.05		6.96		20.86

		4/9/02		3960		0		0		0		1395																				-1453		1395		-40		0		-7.25		6.96		21.06

		4/10/02		3839		0		1		0		1395																				-1574		1395		-121		0		-7.85		6.96		21.67

		4/11/02		3869		0		1		0		1395																				-1544		1395		30		0		-7.70		6.96		21.52

		4/12/02		3849		0		0		0		1395																				-1564		1395		-20		0		-7.80		6.96		21.62

		4/15/02		3849		0		0		0		1395																				-1564		1395		0		0		-7.80		6.96		21.62

		4/16/02		3869		0		0		0		1395																				-1544		1395		20		0		-7.70		6.96		21.52

		4/17/02		3889		1		0		0		1395																				-1524		1395		20		0		-7.60		6.96		21.42

		4/18/02		3960		1		0		1		-2565																				-1453		1395		71		0		-7.25		6.96		21.06

		4/19/02		4010		1		0		1		-2565																				-1403		1445		50		50		-7.00		7.21		21.31

		4/22/02		4090		0		1		1		-2565																				-1323		1525		80		80		-6.60		7.61		21.71

		4/23/02		4040		0		1		0		1475																				-1373		1475		-50		-50		-6.85		7.36		21.46

		4/24/02		3960		0		1		0		1475																				-1453		1475		-80		0		-7.25		7.36		21.86

		4/26/02		3919		0		1		0		1475																				-1494		1475		-41		0		-7.45		7.36		22.07

		4/29/02		3889		0		1		0		1475																				-1524		1475		-30		0		-7.60		7.36		22.22

		4/30/02		3909		0		1		0		1475																				-1504		1475		20		0		-7.50		7.36		22.12

		5/2/02		3839		0		1		0		1475																				-1574		1475		-70		0		-7.85		7.36		22.47

		5/3/02		3699		1		0		0		1475																				-1714		1475		-140		0		-8.55		7.36		23.16

		5/6/02		3809		0		1		1		-2334																				-1604		1475		110		0		-8.00		7.36		22.62

		5/7/02		3759		0		1		0		1425																				-1654		1425		-50		-50		-8.25		7.11		22.37

		5/8/02		3729		1		0		0		1425																				-1684		1425		-30		0		-8.40		7.11		22.52

		5/9/02		3819		0		1		1		-2394																				-1594		1425		90		0		-7.95		7.11		22.07

		5/10/02		3809		0		1		0		1415																				-1604		1415		-10		-10		-8.00		7.06		22.02

		5/13/02		3759		0		1		0		1415																				-1654		1415		-50		0		-8.25		7.06		22.27

		5/14/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/15/02		3799		0		0		0		1415																				-1614		1415		40		0		-8.05		7.06		22.07

		5/16/02		3809		0		0		0		1415																				-1604		1415		10		0		-8.00		7.06		22.02

		5/17/02		3819		0		1		0		1415																				-1594		1415		10		0		-7.95		7.06		21.97

		5/20/02		3799		0		1		0		1415																				-1614		1415		-20		0		-8.05		7.06		22.07

		5/21/02		3759		0		0		0		1415																				-1654		1415		-40		0		-8.25		7.06		22.27

		5/22/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/23/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/24/02		3769		0		1		0		1415																				-1644		1415		10		0		-8.20		7.06		22.22

		5/27/02		3739		0		1		0		1415																				-1674		1415		-30		0		-8.35		7.06		22.37

		5/28/02		3729		1		0		0		1415																				-1684		1415		-10		0		-8.40		7.06		22.42

		5/29/02		3759		1		0		1		-2344																				-1654		1415		30		0		-8.25		7.06		22.27

		5/31/02		3789		0		1		1		-2344																				-1624		1445		30		30		-8.10		7.21		22.42

		6/3/02		3709		0		1		0		1365																				-1704		1365		-80		-80		-8.50		6.81		22.02

		6/4/02		3679		0		1		0		1365																				-1734		1365		-30		0		-8.65		6.81		22.17

		6/5/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/6/02		3679		0		0		0		1365																				-1734		1365		10		0		-8.65		6.81		22.17

		6/7/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/11/02		3689		0		1		0		1365																				-1724		1365		20		0		-8.60		6.81		22.12

		6/12/02		3669		1		0		0		1365																				-1744		1365		-20		0		-8.70		6.81		22.22

		6/13/02		3699		0		1		1		-2334																				-1714		1365		30		0		-8.55		6.81		22.07

		6/14/02		3639		0		1		0		1305																				-1774		1305		-60		-60		-8.85		6.51		21.77

		6/17/02		3549		1		0		0		1305																				-1864		1305		-90		0		-9.30		6.51		22.22

		6/18/02		3609		0		1		1		-2304																				-1804		1305		60		0		-9.00		6.51		21.92

		6/19/02		3569		0		0		0		1265																				-1844		1265		-40		-40		-9.20		6.31		21.72

		6/20/02		3549		0		0		0		1265																				-1864		1265		-20		0		-9.30		6.31		21.82

		6/21/02		3589		0		0		0		1265																				-1824		1265		40		0		-9.10		6.31		21.62





BCP1

		



Buy and hold

Negociação1

Negociação2



BCP2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5393		0		0		0		0				Resultado final:				4334				"Buy and hold":				-1824								Ret(BH)		Ret(N)

		6/13/00		5413		0		1		0		0								21.62								-9.10				0		0		0		0

		6/14/00		5393		0		1		-1		5393				Nº. de negócios:				97												-20		0		-20		0

		6/15/00		5403		0		1		-1		5393																				-10		-10		10		-10

		6/16/00		5383		0		1		-1		5393																				-30		10		-20		20

		6/19/00		5413		0		1		-1		5393																				0		-20		30		-30

		6/20/00		5393		0		1		-1		5393																				-20		0		-20		20

		6/21/00		5383		0		0		-1		5393																				-30		10		-10		10

		6/23/00		5423		1		0		-1		5393																				10		-30		40		-40

		6/26/00		5453		0		1		1		-5513																				40		-60		30		-30

		6/27/00		5383		0		1		-1		5253																				-30		-130		-70		-70

		6/28/00		5313		0		0		-1		5253																				-100		-60		-70		70

		6/29/00		5383		0		0		-1		5253																				-30		-130		70		-70

		6/30/00		5393		1		0		-1		5253																				-20		-140		10		-10

		7/3/00		5443		1		0		1		-5633																				30		-190		50		-50

		7/4/00		5593		0		1		1		-5633																				180		-40		150		150

		7/5/00		5563		0		1		-1		5493																				150		-70		-30		-30

		7/6/00		5533		1		0		-1		5493																				120		-40		-30		30

		7/7/00		5624		0		0		1		-5755																				211		-131		91		-91

		7/10/00		5593		0		1		1		-5755																				180		-162		-31		-31

		7/11/00		5563		0		0		-1		5371																				150		-192		-30		-30

		7/12/00		5543		0		0		-1		5371																				130		-172		-20		20

		7/13/00		5543		0		1		-1		5371				Sharpe Ratio (SR):																130		-172		0		0

		7/14/00		5533		0		0		-1		5371				Média do retorno:								SR(BH)*:		SR(N)*:						120		-162		-10		10

		7/17/00		5533		0		1		-1		5371				-581.96		1234.79						-0.775		0.694						120		-162		0		0

		7/18/00		5543		0		1		-1		5371				Desv. padrão do retorno:																130		-172		10		-10

		7/19/00		5543		0		1		-1		5371				751.37		1778.22						SR(BH)**:		SR(N)**:						130		-172		0		0

		7/20/00		5543		0		0		-1		5371												-0.057		0.136						130		-172		0		0

		7/21/00		5553		0		0		-1		5371				Notas:																140		-182		10		-10

		7/24/00		5563		0		0		-1		5371																				150		-192		10		-10

		7/25/00		5563		0		0		-1		5371				- Ret(BH): Retorno do Buy and Hold.																150		-192		0		0

		7/26/00		5593		0		0		-1		5371				- Ret(N): Retorno da Negociação.																180		-222		30		-30

		7/27/00		5613		0		0		-1		5371				- Baseline para a SR: 0%.																200		-242		20		-20

		7/28/00		5654		0		0		-1		5371																				241		-283		41		-41

		7/31/00		5694		0		0		-1		5371																				281		-323		40		-40

		8/1/00		5694		0		0		-1		5371																				281		-323		0		0

		8/2/00		5734		0		0		-1		5371																				321		-363		40		-40

		8/3/00		5744		0		1		-1		5371																				331		-373		10		-10

		8/4/00		5744		0		0		-1		5371																				331		-373		0		0

		8/7/00		5754		0		1		-1		5371																				341		-383		10		-10

		8/8/00		5764		0		1		-1		5371																				351		-393		10		-10

		8/9/00		5774		0		1		-1		5371																				361		-403		10		-10

		8/10/00		5774		0		0		-1		5371																				361		-403		0		0

		8/11/00		5784		0		0		-1		5371																				371		-413		10		-10

		8/14/00		5814		0		1		-1		5371																				401		-443		30		-30

		8/16/00		5824		0		1		-1		5371																				411		-453		10		-10

		8/17/00		5824		0		1		-1		5371																				411		-453		0		0

		8/18/00		5834		1		0		-1		5371																				421		-463		10		-10

		8/21/00		5864		0		1		1		-6357																				451		-493		30		-30

		8/22/00		5874		0		1		-1		5391																				461		-483		10		10

		8/23/00		5874		0		1		-1		5391																				461		-483		0		0

		8/24/00		5874		0		1		-1		5391																				461		-483		0		0

		8/25/00		5884		0		1		-1		5391																				471		-493		10		-10

		8/28/00		5884		0		1		-1		5391																				471		-493		0		0

		8/29/00		5874		0		1		-1		5391																				461		-483		-10		10

		8/30/00		5864		0		0		-1		5391																				451		-473		-10		10

		8/31/00		5874		0		0		-1		5391																				461		-483		10		-10

		9/1/00		5884		0		1		-1		5391																				471		-493		10		-10

		9/4/00		5894		0		0		-1		5391																				481		-503		10		-10

		9/5/00		5914		0		0		-1		5391																				501		-523		20		-20

		9/6/00		5914		0		1		-1		5391																				501		-523		0		0

		9/7/00		5934		0		0		-1		5391																				521		-543		20		-20

		9/8/00		5924		0		0		-1		5391																				511		-533		-10		10

		9/11/00		5944		0		0		-1		5391																				531		-553		20		-20

		9/12/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/13/00		5964		0		0		-1		5391																				551		-573		10		-10

		9/14/00		5974		0		0		-1		5391																				561		-583		10		-10

		9/15/00		5974		0		0		-1		5391																				561		-583		0		0

		9/18/00		5984		0		1		-1		5391																				571		-593		10		-10

		9/19/00		5984		0		1		-1		5391																				571		-593		0		0

		9/20/00		5974		0		1		-1		5391																				561		-583		-10		10

		9/21/00		5954		0		1		-1		5391																				541		-563		-20		20

		9/22/00		5944		0		0		-1		5391																				531		-553		-10		10

		9/25/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/26/00		5964		0		1		-1		5391																				551		-573		10		-10

		9/27/00		5964		0		1		-1		5391																				551		-573		0		0

		9/28/00		5954		0		0		-1		5391																				541		-563		-10		10

		9/29/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/2/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/3/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/4/00		5974		0		0		-1		5391																				561		-583		10		-10

		10/6/00		5974		0		0		-1		5391																				561		-583		0		0

		10/9/00		5964		0		1		-1		5391																				551		-573		-10		10

		10/10/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/11/00		5944		0		1		-1		5391																				531		-553		-10		10

		10/12/00		5924		0		1		-1		5391																				511		-533		-20		20

		10/13/00		5864		0		1		-1		5391																				451		-473		-60		60

		10/16/00		5854		0		0		-1		5391																				441		-463		-10		10

		10/17/00		5864		0		0		-1		5391																				451		-473		10		-10

		10/18/00		5854		0		1		-1		5391																				441		-463		-10		10

		10/19/00		5844		1		0		-1		5391																				431		-453		-10		10

		10/20/00		5864		0		0		1		-6337																				451		-473		20		-20

		10/23/00		5864		0		0		1		-6337																				451		-473		0		0

		10/24/00		5874		0		0		1		-6337																				461		-463		10		10

		10/25/00		5894		1		0		1		-6337																				481		-443		20		20

		10/26/00		5894		0		0		1		-6337																				481		-443		0		0

		10/27/00		5904		0		0		1		-6337																				491		-433		10		10

		10/30/00		5904		0		1		1		-6337																				491		-433		0		0

		10/31/00		5904		0		0		-1		5471																				491		-433		0		0

		11/2/00		5914		0		0		-1		5471																				501		-443		10		-10

		11/3/00		5924		0		0		-1		5471																				511		-453		10		-10

		11/6/00		5914		0		1		-1		5471																				501		-443		-10		10

		11/7/00		5914		0		1		-1		5471																				501		-443		0		0

		11/8/00		5894		0		1		-1		5471																				481		-423		-20		20

		11/9/00		5874		0		0		-1		5471																				461		-403		-20		20

		11/10/00		5874		0		1		-1		5471																				461		-403		0		0

		11/13/00		5864		0		1		-1		5471																				451		-393		-10		10

		11/14/00		5814		0		1		-1		5471																				401		-343		-50		50

		11/15/00		5824		0		0		-1		5471																				411		-353		10		-10

		11/16/00		5814		0		1		-1		5471																				401		-343		-10		10

		11/17/00		5744		1		0		-1		5471																				331		-273		-70		70

		11/20/00		5764		1		0		1		-6057																				351		-293		20		-20

		11/21/00		5804		0		1		1		-6057																				391		-253		40		40

		11/22/00		5764		0		1		-1		5471																				351		-293		-40		-40

		11/23/00		5744		0		0		-1		5471																				331		-273		-20		20

		11/24/00		5764		1		0		-1		5471																				351		-293		20		-20

		11/27/00		5794		0		1		1		-6117																				381		-323		30		-30

		11/28/00		5804		0		1		-1		5491																				391		-313		10		10

		11/29/00		5794		0		1		-1		5491																				381		-303		-10		10

		11/30/00		5764		0		0		-1		5491																				351		-273		-30		30

		12/4/00		5754		0		1		-1		5491																				341		-263		-10		10

		12/5/00		5734		0		1		-1		5491																				321		-243		-20		20

		12/6/00		5463		0		0		-1		5491																				50		28		-271		271

		12/7/00		5644		1		0		-1		5491																				231		-153		181		-181

		12/11/00		5714		0		1		1		-5937																				301		-223		70		-70

		12/12/00		5714		0		1		-1		5491																				301		-223		0		0

		12/13/00		5684		0		0		-1		5491																				271		-193		-30		30

		12/14/00		5654		0		1		-1		5491																				241		-163		-30		30

		12/15/00		5624		0		1		-1		5491																				211		-133		-30		30

		12/18/00		5613		0		1		-1		5491																				200		-122		-11		11

		12/19/00		5563		0		0		-1		5491																				150		-72		-50		50

		12/20/00		5563		0		1		-1		5491																				150		-72		0		0

		12/21/00		5523		0		0		-1		5491																				110		-32		-40		40

		12/22/00		5563		0		0		-1		5491																				150		-72		40		-40

		12/27/00		5543		1		0		-1		5491																				130		-52		-20		20

		12/28/00		5573		0		1		1		-5655																				160		-82		30		-30

		12/29/00		5563		1		0		-1		5471																				150		-92		-10		-10

		1/2/01		5613		0		0		1		-5755																				200		-142		50		-50

		1/3/01		5624		0		1		1		-5755																				211		-131		11		11

		1/4/01		5694		0		0		-1		5633																				281		-61		70		70

		1/5/01		5694		0		1		-1		5633																				281		-61		0		0

		1/8/01		5654		0		0		-1		5633																				241		-21		-40		40

		1/9/01		5664		0		1		-1		5633																				251		-31		10		-10

		1/10/01		5634		0		1		-1		5633																				221		-1		-30		30

		1/11/01		5543		0		0		-1		5633																				130		90		-91		91

		1/12/01		5533		1		0		-1		5633																				120		100		-10		10

		1/15/01		5573		0		0		1		-5513																				160		60		40		-40

		1/16/01		5563		0		1		1		-5513																				150		50		-10		-10

		1/17/01		5553		0		0		-1		5593																				140		40		-10		-10

		1/18/01		5583		1		0		-1		5593																				170		10		30		-30

		1/19/01		5613		1		0		1		-5633																				200		-20		30		-30

		1/22/01		5664		0		0		1		-5633																				251		31		51		51

		1/23/01		5684		0		1		1		-5633																				271		51		20		20

		1/24/01		5443		0		0		-1		5253																				30		-190		-241		-241

		1/25/01		5483		0		0		-1		5253																				70		-230		40		-40

		1/26/01		5443		1		0		-1		5253																				30		-190		-40		40

		1/29/01		5624		0		1		1		-5995																				211		-371		181		-181

		1/30/01		5563		0		0		-1		5131																				150		-432		-61		-61

		1/31/01		5613		0		0		-1		5131																				200		-482		50		-50

		2/1/01		5684		0		1		-1		5131																				271		-553		71		-71

		2/2/01		5654		1		0		-1		5131																				241		-523		-30		30

		2/5/01		5664		0		0		1		-6197																				251		-533		10		-10

		2/6/01		5714		0		0		1		-6197																				301		-483		50		50

		2/7/01		5714		0		0		1		-6197																				301		-483		0		0

		2/8/01		5714		0		1		1		-6197																				301		-483		0		0

		2/9/01		5704		0		1		-1		5211																				291		-493		-10		-10

		2/12/01		5613		1		0		-1		5211																				200		-402		-91		91

		2/13/01		5684		0		0		1		-6157																				271		-473		71		-71

		2/14/01		5694		0		1		1		-6157																				281		-463		10		10

		2/15/01		5694		0		1		-1		5231																				281		-463		0		0

		2/16/01		5684		0		1		-1		5231																				271		-453		-10		10

		2/19/01		5513		0		1		-1		5231																				100		-282		-171		171

		2/20/01		5593		0		1		-1		5231																				180		-362		80		-80

		2/21/01		5563		0		1		-1		5231																				150		-332		-30		30

		2/22/01		5573		0		1		-1		5231																				160		-342		10		-10

		2/23/01		5553		0		0		-1		5231																				140		-322		-20		20

		2/26/01		5493		0		1		-1		5231																				80		-262		-60		60

		2/28/01		5443		1		0		-1		5231																				30		-212		-50		50

		3/1/01		5563		0		0		1		-5895																				150		-332		120		-120

		3/2/01		5624		0		1		1		-5895																				211		-271		61		61

		3/5/01		5483		0		1		-1		5071																				70		-412		-141		-141

		3/6/01		5363		0		1		-1		5071																				-50		-292		-120		120

		3/7/01		5303		0		1		-1		5071																				-110		-232		-60		60

		3/8/01		5243		0		1		-1		5071																				-170		-172		-60		60

		3/9/01		5223		0		1		-1		5071																				-190		-152		-20		20

		3/12/01		5162		0		0		-1		5071																				-251		-91		-61		61

		3/13/01		5223		0		0		-1		5071																				-190		-152		61		-61

		3/14/01		5273		0		1		-1		5071																				-140		-202		50		-50

		3/15/01		5192		0		1		-1		5071																				-221		-121		-81		81

		3/16/01		5132		0		1		-1		5071																				-281		-61		-60		60

		3/19/01		5072		0		1		-1		5071																				-341		-1		-60		60

		3/20/01		5012		1		0		-1		5071																				-401		59		-60		60

		3/21/01		5042		0		0		1		-5013																				-371		29		30		-30

		3/22/01		5032		0		1		1		-5013																				-381		19		-10		-10

		3/23/01		5012		0		0		-1		5011																				-401		-1		-20		-20

		3/26/01		5032		1		0		-1		5011																				-381		-21		20		-20

		3/27/01		5112		0		1		1		-5213																				-301		-101		80		-80

		3/28/01		5002		1		0		-1		4791																				-411		-211		-110		-110

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		-90

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40

		4/3/01		5102		0		0		-1		4811																				-311		-291		-60		-60

		4/4/01		5082		0		0		-1		4811																				-331		-271		-20		20

		4/5/01		5132		1		0		-1		4811																				-281		-321		50		-50

		4/6/01		5132		0		0		1		-5453																				-281		-321		0		0

		4/9/01		5062		0		1		1		-5453																				-351		-391		-70		-70

		4/10/01		5022		0		0		-1		4591																				-391		-431		-40		-40

		4/11/01		5052		0		1		-1		4591																				-361		-461		30		-30

		4/12/01		4992		1		0		-1		4591																				-421		-401		-60		60

		4/17/01		5012		0		1		1		-5433																				-401		-421		20		-20

		4/18/01		5022		1		0		-1		4611																				-391		-411		10		10

		4/19/01		5132		0		1		1		-5653																				-281		-521		110		-110

		4/20/01		5162		0		0		-1		4671																				-251		-491		30		30

		4/23/01		5112		0		1		-1		4671																				-301		-441		-50		50

		4/24/01		5002		0		1		-1		4671																				-411		-331		-110		110

		4/26/01		5022		0		1		-1		4671																				-391		-351		20		-20

		4/27/01		4912		0		1		-1		4671																				-501		-241		-110		110

		4/30/01		4832		0		0		-1		4671																				-581		-161		-80		80

		5/2/01		4832		0		0		-1		4671																				-581		-161		0		0

		5/3/01		4872		0		1		-1		4671																				-541		-201		40		-40

		5/4/01		4932		0		0		-1		4671																				-481		-261		60		-60

		5/7/01		4932		0		0		-1		4671																				-481		-261		0		0

		5/8/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/9/01		4932		0		0		-1		4671																				-481		-261		-10		10

		5/10/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/11/01		4962		0		0		-1		4671																				-451		-291		20		-20

		5/14/01		4932		0		1		-1		4671																				-481		-261		-30		30

		5/15/01		4902		1		0		-1		4671																				-511		-231		-30		30

		5/16/01		4912		0		0		1		-5153																				-501		-241		10		-10

		5/17/01		4922		0		1		1		-5153																				-491		-231		10		10

		5/18/01		4882		0		1		-1		4611																				-531		-271		-40		-40

		5/21/01		4812		0		0		-1		4611																				-601		-201		-70		70

		5/22/01		4842		0		0		-1		4611																				-571		-231		30		-30

		5/23/01		4781		0		1		-1		4611																				-632		-170		-61		61

		5/24/01		4721		0		1		-1		4611																				-692		-110		-60		60

		5/25/01		4611		0		0		-1		4611																				-802		0		-110		110

		5/28/01		4651		0		0		-1		4611																				-762		-40		40		-40

		5/29/01		4641		0		0		-1		4611																				-772		-30		-10		10

		5/30/01		4641		0		0		-1		4611																				-772		-30		0		0

		5/31/01		4681		0		1		-1		4611																				-732		-70		40		-40

		6/1/01		4711		0		1		-1		4611																				-702		-100		30		-30

		6/4/01		4601		0		0		-1		4611																				-812		10		-110		110

		6/5/01		4601		0		0		-1		4611																				-812		10		0		0

		6/6/01		4591		0		1		-1		4611																				-822		20		-10		10

		6/7/01		4571		0		1		-1		4611																				-842		40		-20		20

		6/8/01		4501		0		0		-1		4611																				-912		110		-70		70

		6/11/01		4511		0		1		-1		4611																				-902		100		10		-10

		6/12/01		4481		0		1		-1		4611																				-932		130		-30		30

		6/13/01		4461		0		0		-1		4611																				-952		150		-20		20

		6/15/01		4461		0		1		-1		4611																				-952		150		0		0

		6/18/01		4451		0		1		-1		4611																				-962		160		-10		10

		6/19/01		4310		1		0		-1		4611																				-1103		301		-141		141

		6/20/01		4350		0		1		1		-4089																				-1063		261		40		-40

		6/21/01		4330		0		1		-1		4571																				-1083		241		-20		-20

		6/22/01		4280		0		0		-1		4571																				-1133		291		-50		50

		6/25/01		4230		0		0		-1		4571																				-1183		341		-50		50

		6/26/01		4210		0		0		-1		4571																				-1203		361		-20		20

		6/27/01		4260		0		1		-1		4571																				-1153		311		50		-50

		6/28/01		4240		1		0		-1		4571																				-1173		331		-20		20

		6/29/01		4340		1		0		1		-4109																				-1073		231		100		-100

		7/2/01		4411		0		1		1		-4109																				-1002		302		71		71

		7/3/01		4661		0		1		-1		5213																				-752		552		250		250

		7/4/01		4501		0		0		-1		5213																				-912		712		-160		160

		7/5/01		4571		0		1		-1		5213																				-842		642		70		-70

		7/6/01		4621		0		1		-1		5213																				-792		592		50		-50

		7/9/01		4411		0		1		-1		5213																				-1002		802		-210		210

		7/10/01		4340		0		0		-1		5213																				-1073		873		-71		71

		7/11/01		4320		0		1		-1		5213																				-1093		893		-20		20

		7/12/01		4360		0		1		-1		5213																				-1053		853		40		-40

		7/13/01		4310		0		1		-1		5213																				-1103		903		-50		50

		7/16/01		4290		0		1		-1		5213																				-1123		923		-20		20

		7/17/01		4230		0		1		-1		5213																				-1183		983		-60		60

		7/18/01		4170		0		1		-1		5213																				-1243		1043		-60		60

		7/19/01		4170		1		0		-1		5213																				-1243		1043		0		0

		7/20/01		4230		0		1		1		-3247																				-1183		983		60		-60

		7/23/01		4190		0		1		-1		5133																				-1223		943		-40		-40

		7/24/01		4110		0		1		-1		5133																				-1303		1023		-80		80

		7/25/01		4200		0		0		-1		5133																				-1213		933		90		-90

		7/26/01		4240		1		0		-1		5133																				-1173		893		40		-40

		7/27/01		4310		1		0		1		-3487																				-1103		823		70		-70

		7/30/01		4411		0		0		1		-3487																				-1002		924		101		101

		7/31/01		4421		0		0		1		-3487																				-992		934		10		10

		8/1/01		4431		0		0		1		-3487																				-982		944		10		10

		8/2/01		4441		0		0		1		-3487																				-972		954		10		10

		8/3/01		4441		0		0		1		-3487																				-972		954		0		0

		8/6/01		4451		0		0		1		-3487																				-962		964		10		10

		8/7/01		4461		0		0		1		-3487																				-952		974		10		10

		8/8/01		4451		0		0		1		-3487																				-962		964		-10		-10

		8/9/01		4441		0		0		1		-3487																				-972		954		-10		-10

		8/10/01		4461		0		1		1		-3487																				-952		974		20		20

		8/13/01		4441		0		0		-1		5395																				-972		954		-20		-20

		8/14/01		4461		0		0		-1		5395																				-952		934		20		-20

		8/16/01		4491		0		1		-1		5395																				-922		904		30		-30

		8/17/01		4461		0		1		-1		5395																				-952		934		-30		30

		8/20/01		4441		0		1		-1		5395																				-972		954		-20		20

		8/21/01		4350		0		0		-1		5395																				-1063		1045		-91		91

		8/22/01		4310		0		1		-1		5395																				-1103		1085		-40		40

		8/23/01		4220		1		0		-1		5395																				-1193		1175		-90		90

		8/24/01		4371		1		0		1		-3347																				-1042		1024		151		-151

		8/27/01		4471		0		1		1		-3347																				-942		1124		100		100

		37131		4421		0		1		-1		5495																				-992		1074		-50		-50

		37132		4360		0		0		-1		5495																				-1053		1135		-61		61

		37133		4411		0		1		-1		5495																				-1002		1084		51		-51

		37134		4401		0		0		-1		5495																				-1012		1094		-10		10

		37137		4411		0		0		-1		5495																				-1002		1084		10		-10

		37138		4411		0		1		-1		5495																				-1002		1084		0		0

		37139		4371		0		0		-1		5495																				-1042		1124		-40		40

		37140		4320		0		0		-1		5495																				-1093		1175		-51		51

		37141		4270		0		1		-1		5495																				-1143		1225		-50		50

		37144		4260		0		1		-1		5495																				-1153		1235		-10		10

		37145		4240		0		1		-1		5495																				-1173		1255		-20		20

		37146		4020		0		1		-1		5495																				-1393		1475		-220		220

		37147		3970		0		1		-1		5495																				-1443		1525		-50		50

		37148		3970		0		1		-1		5495																				-1443		1525		0		0

		37151		3508		1		0		-1		5495																				-1905		1987		-462		462

		37152		3619		1		0		1		-1743																				-1794		1876		111		-111

		37153		3749		0		1		1		-1743																				-1664		2006		130		130

		37154		3699		0		1		-1		5655																				-1714		1956		-50		-50

		37155		3408		1		0		-1		5655																				-2005		2247		-291		291

		37158		3709		0		0		1		-1763																				-1704		1946		301		-301

		37159		3709		1		0		1		-1763																				-1704		1946		0		0

		37160		4000		0		0		1		-1763																				-1413		2237		291		291

		37161		4130		0		0		1		-1763																				-1283		2367		130		130

		37162		4210		0		0		1		-1763																				-1203		2447		80		80

		37165		4220		0		1		1		-1763																				-1193		2457		10		10

		37166		4200		0		0		-1		6637																				-1213		2437		-20		-20

		37167		4180		0		1		-1		6637																				-1233		2457		-20		20

		37168		4140		0		0		-1		6637																				-1273		2497		-40		40

		37172		4090		0		0		-1		6637																				-1323		2547		-50		50

		37173		4100		0		1		-1		6637																				-1313		2537		10		-10

		37174		4090		0		0		-1		6637																				-1323		2547		-10		10

		37175		4140		0		0		-1		6637																				-1273		2497		50		-50

		37176		4100		1		0		-1		6637																				-1313		2537		-40		40

		37179		4130		0		1		1		-1623																				-1283		2507		30		-30

		37180		4150		1		0		-1		6677																				-1263		2527		20		20

		37181		4260		0		0		1		-1843																				-1153		2417		110		-110

		37182		4270		0		1		1		-1843																				-1143		2427		10		10

		37183		4250		0		1		-1		6657																				-1163		2407		-20		-20

		37186		4210		1		0		-1		6657																				-1203		2447		-40		40

		37187		4320		1		0		1		-1983																				-1093		2337		110		-110

		37188		4411		0		1		1		-1983																				-1002		2428		91		91

		37189		4431		0		1		-1		6879																				-982		2448		20		20

		37190		4401		0		1		-1		6879																				-1012		2478		-30		30

		37193		4330		0		0		-1		6879																				-1083		2549		-71		71

		37194		4290		0		1		-1		6879																				-1123		2589		-40		40

		37195		4310		1		0		-1		6879																				-1103		2569		20		-20

		37197		4411		1		0		1		-1943																				-1002		2468		101		-101

		37200		4491		0		0		1		-1943																				-922		2548		80		80

		37201		4511		0		0		1		-1943																				-902		2568		20		20

		37202		4481		0		0		1		-1943																				-932		2538		-30		-30

		37203		4501		1		0		1		-1943																				-912		2558		20		20

		37204		4561		0		1		1		-1943																				-852		2618		60		60

		37207		4551		0		0		-1		7159																				-862		2608		-10		-10

		37208		4611		0		0		-1		7159																				-802		2548		60		-60

		37209		4651		0		1		-1		7159																				-762		2508		40		-40

		37210		4631		0		1		-1		7159																				-782		2528		-20		20

		37211		4571		0		0		-1		7159																				-842		2588		-60		60

		37214		4611		0		0		-1		7159																				-802		2548		40		-40

		37215		4591		0		1		-1		7159																				-822		2568		-20		20

		37216		4551		0		1		-1		7159																				-862		2608		-40		40

		37217		4531		0		0		-1		7159																				-882		2628		-20		20

		37218		4531		0		1		-1		7159																				-882		2628		0		0

		37221		4511		0		1		-1		7159																				-902		2648		-20		20

		37222		4421		1		0		-1		7159																				-992		2738		-90		90

		37223		4461		0		1		1		-1763																				-952		2698		40		-40

		37224		4431		1		0		-1		7099																				-982		2668		-30		-30

		37225		4511		1		0		1		-1923																				-902		2588		80		-80

		37228		4551		0		1		1		-1923																				-862		2628		40		40

		37229		4531		0		0		-1		7139																				-882		2608		-20		-20

		37230		4521		0		0		-1		7139																				-892		2618		-10		10

		37231		4551		0		0		-1		7139																				-862		2588		30		-30

		37232		4541		0		0		-1		7139																				-872		2598		-10		10

		37235		4541		0		1		-1		7139																				-872		2598		0		0

		37236		4471		1		0		-1		7139																				-942		2668		-70		70

		37237		4551		0		0		1		-1963																				-862		2588		80		-80

		37238		4551		0		0		1		-1963																				-862		2588		0		0

		37239		4591		0		1		1		-1963																				-822		2628		40		40

		37242		4511		0		1		-1		7059																				-902		2548		-80		-80

		37243		4481		0		0		-1		7059																				-932		2578		-30		30

		37244		4491		0		1		-1		7059																				-922		2568		10		-10

		37245		4411		0		0		-1		7059																				-1002		2648		-80		80

		37246		4421		1		0		-1		7059																				-992		2638		10		-10

		37252		4471		0		0		1		-1883																				-942		2588		50		-50

		37253		4511		1		0		1		-1883																				-902		2628		40		40

		37258		4551		0		1		1		-1883																				-862		2668		40		40

		37259		4521		0		0		-1		7159																				-892		2638		-30		-30

		37260		4521		0		0		-1		7159																				-892		2638		0		0

		37263		4521		0		1		-1		7159																				-892		2638		0		0

		37264		4461		0		1		-1		7159																				-952		2698		-60		60

		37265		4220		0		1		-1		7159																				-1193		2939		-241		241

		37266		4170		0		1		-1		7159																				-1243		2989		-50		50

		37267		4200		0		0		-1		7159																				-1213		2959		30		-30

		37270		4220		0		0		-1		7159																				-1193		2939		20		-20

		37271		4220		0		1		-1		7159																				-1193		2939		0		0

		37272		4210		1		0		-1		7159																				-1203		2949		-10		10

		37273		4300		1		0		1		-1441																				-1113		2859		90		-90

		37274		4371		1		0		1		-1441																				-1042		2930		71		71

		37277		4431		0		0		1		-1441																				-982		2990		60		60

		37278		4451		0		1		1		-1441																				-962		3010		20		20

		37279		4441		0		1		-1		7441																				-972		3000		-10		-10

		37280		4330		0		1		-1		7441																				-1083		3111		-111		111

		37281		4200		0		0		-1		7441																				-1213		3241		-130		130

		37284		4230		0		0		-1		7441																				-1183		3211		30		-30

		37285		4230		0		1		-1		7441																				-1183		3211		0		0

		37286		4190		0		1		-1		7441																				-1223		3251		-40		40

		37287		4130		0		1		-1		7441																				-1283		3311		-60		60

		37288		4070		0		1		-1		7441																				-1343		3371		-60		60

		37291		4050		0		1		-1		7441																				-1363		3391		-20		20

		37292		3919		0		1		-1		7441																				-1494		3522		-131		131

		37293		3879		1		0		-1		7441																				-1534		3562		-40		40

		37294		3960		0		1		1		-479																				-1453		3481		81		-81

		37295		3960		0		1		-1		7441																				-1453		3481		0		0

		37298		3929		0		1		-1		7441																				-1484		3512		-31		31

		37300		3919		0		0		-1		7441																				-1494		3522		-10		10

		37301		3939		0		0		-1		7441																				-1474		3502		20		-20

		37302		3990		0		1		-1		7441																				-1423		3451		51		-51

		37305		3919		0		0		-1		7441																				-1494		3522		-71		71

		37306		3919		0		1		-1		7441																				-1494		3522		0		0

		37307		3819		0		1		-1		7441																				-1594		3622		-100		100

		37308		3809		0		1		-1		7441																				-1604		3632		-10		10

		37309		3709		1		0		-1		7441																				-1704		3732		-100		100

		37312		3799		0		0		1		-157																				-1614		3642		90		-90

		37313		3809		1		0		1		-157																				-1604		3652		10		10

		37314		3990		1		0		1		-157																				-1423		3833		181		181

		37315		4060		0		0		1		-157																				-1353		3903		70		70

		37316		4040		0		0		1		-157																				-1373		3883		-20		-20

		37319		4040		0		0		1		-157																				-1373		3883		0		0

		37320		4080		0		1		1		-157																				-1333		3923		40		40

		37321		4050		0		0		-1		7943																				-1363		3893		-30		-30

		37322		4040		1		0		-1		7943																				-1373		3903		-10		10

		37323		4090		1		0		1		-237																				-1323		3853		50		-50

		37326		4170		0		0		1		-237																				-1243		3933		80		80

		37327		4200		0		1		1		-237																				-1213		3963		30		30

		37328		4210		0		0		-1		8183																				-1203		3973		10		10

		37329		4200		0		0		-1		8183																				-1213		3983		-10		10

		37330		4210		0		0		-1		8183																				-1203		3973		10		-10

		37333		4210		0		0		-1		8183																				-1203		3973		0		0

		37334		4200		0		1		-1		8183																				-1213		3983		-10		10

		37335		4200		0		1		-1		8183																				-1213		3983		0		0

		37336		4170		0		1		-1		8183																				-1243		4013		-30		30

		37337		4090		0		0		-1		8183																				-1323		4093		-80		80

		37340		4120		0		1		-1		8183																				-1293		4063		30		-30

		37341		4090		0		1		-1		8183																				-1323		4093		-30		30

		37342		4110		0		1		-1		8183																				-1303		4073		20		-20

		37343		4090		0		1		-1		8183																				-1323		4093		-20		20

		37348		4040		0		1		-1		8183																				-1373		4143		-50		50

		37349		4020		0		1		-1		8183																				-1393		4163		-20		20

		37350		3970		0		0		-1		8183																				-1443		4213		-50		50

		37351		4040		0		1		-1		8183																				-1373		4143		70		-70

		37354		4000		0		1		-1		8183																				-1413		4183		-40		40

		37355		3960		0		0		-1		8183																				-1453		4223		-40		40

		37356		3839		0		1		-1		8183																				-1574		4344		-121		121

		37357		3869		0		1		-1		8183																				-1544		4314		30		-30

		37358		3849		0		0		-1		8183																				-1564		4334		-20		20

		37361		3849		0		0		-1		8183																				-1564		4334		0		0

		37362		3869		0		0		-1		8183																				-1544		4314		20		-20

		37363		3889		1		0		-1		8183																				-1524		4294		20		-20

		37364		3960		1		0		1		263																				-1453		4223		71		-71

		37365		4010		1		0		1		263																				-1403		4273		50		50

		37368		4090		0		1		1		263																				-1323		4353		80		80

		37369		4040		0		1		-1		8343																				-1373		4303		-50		-50

		37370		3960		0		1		-1		8343																				-1453		4383		-80		80

		37372		3919		0		1		-1		8343																				-1494		4424		-41		41

		37375		3889		0		1		-1		8343																				-1524		4454		-30		30

		37376		3909		0		1		-1		8343																				-1504		4434		20		-20

		37378		3839		0		1		-1		8343																				-1574		4504		-70		70

		37379		3699		1		0		-1		8343																				-1714		4644		-140		140

		37382		3809		0		1		1		725																				-1604		4534		110		-110

		37383		3759		0		1		-1		8243																				-1654		4484		-50		-50

		37384		3729		1		0		-1		8243																				-1684		4514		-30		30

		37385		3819		0		1		1		605																				-1594		4424		90		-90

		37386		3809		0		1		-1		8223																				-1604		4414		-10		-10

		37389		3759		0		1		-1		8223																				-1654		4464		-50		50

		37390		3759		0		0		-1		8223																				-1654		4464		0		0

		37391		3799		0		0		-1		8223																				-1614		4424		40		-40

		37392		3809		0		0		-1		8223																				-1604		4414		10		-10

		37393		3819		0		1		-1		8223																				-1594		4404		10		-10

		37396		3799		0		1		-1		8223																				-1614		4424		-20		20

		37397		3759		0		0		-1		8223																				-1654		4464		-40		40

		37398		3759		0		0		-1		8223																				-1654		4464		0		0

		37399		3759		0		0		-1		8223																				-1654		4464		0		0

		37400		3769		0		1		-1		8223																				-1644		4454		10		-10

		37403		3739		0		1		-1		8223																				-1674		4484		-30		30

		37404		3729		1		0		-1		8223																				-1684		4494		-10		10

		37405		3759		1		0		1		705																				-1654		4464		30		-30

		37407		3789		0		1		1		705																				-1624		4494		30		30

		37410		3709		0		1		-1		8123																				-1704		4414		-80		-80

		37411		3679		0		1		-1		8123																				-1734		4444		-30		30

		37412		3669		0		0		-1		8123																				-1744		4454		-10		10

		37413		3679		0		0		-1		8123																				-1734		4444		10		-10

		37414		3669		0		0		-1		8123																				-1744		4454		-10		10

		37418		3689		0		1		-1		8123																				-1724		4434		20		-20

		37419		3669		1		0		-1		8123																				-1744		4454		-20		20

		37420		3699		0		1		1		725																				-1714		4424		30		-30

		37421		3639		0		1		-1		8003																				-1774		4364		-60		-60

		37424		3549		1		0		-1		8003																				-1864		4454		-90		90

		37425		3609		0		1		1		785																				-1804		4394		60		-60

		37426		3569		0		0		-1		7923																				-1844		4354		-40		-40

		37427		3549		0		0		-1		7923																				-1864		4374		-20		20

		37428		3589		0		0		0		4334																				-1824		4334		40		-40





BCP2

		



Buy and hold

Negociação



Brisa1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		8420		0		0		0		0				Resultado final:				3337				"Buy and hold":				2997								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		8551		0		1		0		0								16.64								14.95				0		0		0		0		0.00		0.00		0.00

		6/14/00		8470		0		0		0		0				Nº. de negócios:				84												-81		0		-81		0		-0.40		0.00		0.00

		6/15/00		8480		0		1		0		0																				-71		0		10		0		-0.35		0.00		-0.05

		6/16/00		8380		1		0		0		0																				-171		0		-100		0		-0.85		0.00		0.45

		6/19/00		8711		1		0		1		-8711																				160		0		331		0		0.80		0.00		-1.20

		6/20/00		8921		0		1		1		-8711																				370		210		210		210		1.85		1.05		-0.15

		6/21/00		8771		1		0		0		60																				220		60		-150		-150		1.10		0.30		-0.90

		6/23/00		8831		0		0		1		-8771																				280		60		60		0		1.40		0.30		-1.20

		6/26/00		8821		0		0		1		-8771																				270		50		-10		-10		1.35		0.25		-1.25

		6/27/00		8781		0		0		1		-8771																				230		10		-40		-40		1.15		0.05		-1.45

		6/28/00		8771		1		0		1		-8771																				220		0		-10		-10		1.10		0.00		-1.50

		6/29/00		9022		0		0		1		-8771																				471		251		251		251		2.35		1.25		-0.25

		6/30/00		8982		1		0		1		-8771																				431		211		-40		-40		2.15		1.05		-0.45

		7/3/00		9022		1		0		1		-8771																				471		251		40		40		2.35		1.25		-0.25

		7/4/00		9122		0		0		1		-8771																				571		351		100		100		2.85		1.75		0.25

		7/5/00		9042		1		0		1		-8771																				491		271		-80		-80		2.45		1.35		-0.15

		7/6/00		9092		1		0		1		-8771																				541		321		50		50		2.70		1.60		0.10

		7/7/00		9272		1		0		1		-8771				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						721		501		180		180		3.60		2.50		1.00

		7/10/00		9573		0		1		1		-8771				10073				0.0075366721						1.27						1022		802		301		301		5.10		4.00		2.50

		7/11/00		9493		0		0		0		722																				942		722		-80		-80		4.70		3.60		2.10

		7/12/00		9533		1		0		0		722																				982		722		40		0		4.90		3.60		1.90

		7/13/00		9603		0		0		1		-8881				Sharpe Ratio (SR):																1052		722		70		0		5.25		3.60		1.55

		7/14/00		9633		0		0		1		-8881				Média do retorno:								SR(BH)*:		SR(N)*:						1082		752		30		30		5.40		3.75		1.70

		7/17/00		9583		0		0		1		-8881				1525.43		2000.70						2.353		2.294						1032		702		-50		-50		5.15		3.50		1.45

		7/18/00		9523		1		0		1		-8881				Desv. padrão do retorno:																972		642		-60		-60		4.85		3.20		1.15

		7/19/00		9623		0		0		1		-8881				648.20		872.23						SR(BH)**:		SR(N)**:						1072		742		100		100		5.35		3.70		1.65

		7/20/00		9543		0		0		1		-8881												0.048		0.071						992		662		-80		-80		4.95		3.30		1.25

		7/21/00		9543		1		0		1		-8881				Notas:																992		662		0		0		4.95		3.30		1.25

		7/24/00		9533		1		0		1		-8881																				982		652		-10		-10		4.90		3.25		1.20

		7/25/00		9563		0		1		1		-8881				- Ret(BH): Retorno do Buy and Hold.																1012		682		30		30		5.05		3.40		1.35

		7/26/00		9523		1		0		0		642				- Ret(N): Retorno da Negociação.																972		642		-40		-40		4.85		3.20		1.15

		7/27/00		9573		0		0		1		-8931				- Baseline para a SR: 0%.																1022		642		50		0		5.10		3.20		0.90

		7/28/00		9623		1		0		1		-8931																				1072		692		50		50		5.35		3.45		1.15

		7/31/00		9753		0		0		1		-8931																				1202		822		130		130		6.00		4.10		1.80

		8/1/00		9773		1		0		1		-8931																				1222		842		20		20		6.10		4.20		1.90

		8/2/00		9974		0		0		1		-8931																				1423		1043		201		201		7.10		5.20		2.90

		8/3/00		9944		0		1		1		-8931																				1393		1013		-30		-30		6.95		5.05		2.75

		8/4/00		9884		0		1		0		953																				1333		953		-60		-60		6.65		4.75		2.45

		8/7/00		9743		0		0		0		953																				1192		953		-141		0		5.95		4.75		3.16

		8/8/00		9633		0		1		0		953																				1082		953		-110		0		5.40		4.75		3.71

		8/9/00		9543		1		0		0		953																				992		953		-90		0		4.95		4.75		4.15

		8/10/00		9583		0		0		1		-8630																				1032		953		40		0		5.15		4.75		3.96

		8/11/00		9553		1		0		1		-8630																				1002		923		-30		-30		5.00		4.60		3.81

		8/14/00		9563		0		1		1		-8630																				1012		933		10		10		5.05		4.65		3.86

		8/16/00		9523		0		0		0		893																				972		893		-40		-40		4.85		4.45		3.66

		8/17/00		9483		0		1		0		893																				932		893		-40		0		4.65		4.45		3.86

		8/18/00		9423		1		0		0		893																				872		893		-60		0		4.35		4.45		4.15

		8/21/00		9393		1		0		1		-8500																				842		893		-30		0		4.20		4.45		4.30

		8/22/00		9373		0		1		1		-8500																				822		873		-20		-20		4.10		4.35		4.20

		8/23/00		9292		0		0		0		792																				741		792		-81		-81		3.70		3.95		3.80

		8/24/00		9172		0		0		0		792																				621		792		-120		0		3.10		3.95		4.40

		8/25/00		9152		1		0		0		792																				601		792		-20		0		3.00		3.95		4.50

		8/28/00		9373		1		0		1		-8581																				822		792		221		0		4.10		3.95		3.40

		8/29/00		9523		0		1		1		-8581																				972		942		150		150		4.85		4.70		4.15

		8/30/00		9433		0		1		0		852																				882		852		-90		-90		4.40		4.25		3.70

		8/31/00		9393		0		1		0		852																				842		852		-40		0		4.20		4.25		3.90

		9/1/00		9423		1		0		0		852																				872		852		30		0		4.35		4.25		3.75

		9/4/00		9493		1		0		1		-8641																				942		852		70		0		4.70		4.25		3.40

		9/5/00		9824		0		1		1		-8641																				1273		1183		331		331		6.35		5.90		5.05

		9/6/00		9633		1		0		0		992																				1082		992		-191		-191		5.40		4.95		4.10

		9/7/00		9733		0		0		1		-8741																				1182		992		100		0		5.90		4.95		3.60

		9/8/00		9773		0		1		1		-8741																				1222		1032		40		40		6.10		5.15		3.80

		9/11/00		9723		0		1		0		982																				1172		982		-50		-50		5.85		4.90		3.55

		9/12/00		9623		1		0		0		982																				1072		982		-100		0		5.35		4.90		4.05

		9/13/00		9653		0		0		1		-8671																				1102		982		30		0		5.50		4.90		3.90

		9/14/00		9593		1		0		1		-8671																				1042		922		-60		-60		5.20		4.60		3.60

		9/15/00		9723		0		0		1		-8671																				1172		1052		130		130		5.85		5.25		4.24

		9/18/00		9643		0		0		1		-8671																				1092		972		-80		-80		5.45		4.85		3.85

		9/19/00		9623		0		1		1		-8671																				1072		952		-20		-20		5.35		4.75		3.75

		9/20/00		9503		0		0		0		832																				952		832		-120		-120		4.75		4.15		3.15

		9/21/00		9473		0		0		0		832																				922		832		-30		0		4.60		4.15		3.30

		9/22/00		9352		1		0		0		832																				801		832		-121		0		4.00		4.15		3.90

		9/25/00		9433		1		0		1		-8601																				882		832		81		0		4.40		4.15		3.50

		9/26/00		9493		0		0		1		-8601																				942		892		60		60		4.70		4.45		3.80

		9/27/00		9523		0		0		1		-8601																				972		922		30		30		4.85		4.60		3.95

		9/28/00		9523		1		0		1		-8601																				972		922		0		0		4.85		4.60		3.95

		9/29/00		9603		0		1		1		-8601																				1052		1002		80		80		5.25		5.00		4.34

		10/2/00		9483		0		0		0		882																				932		882		-120		-120		4.65		4.40		3.75

		10/3/00		9503		0		0		0		882																				952		882		20		0		4.75		4.40		3.65

		10/4/00		9503		1		0		0		882																				952		882		0		0		4.75		4.40		3.65

		10/6/00		9533		0		1		1		-8651																				982		882		30		0		4.90		4.40		3.50

		10/9/00		9473		0		1		0		822																				922		822		-60		-60		4.60		4.10		3.20

		10/10/00		9403		1		0		0		822																				852		822		-70		0		4.25		4.10		3.55

		10/11/00		9453		0		1		1		-8631																				902		822		50		0		4.50		4.10		3.30

		10/12/00		9473		0		1		0		842																				922		842		20		20		4.60		4.20		3.40

		10/13/00		9192		1		0		0		842																				641		842		-281		0		3.20		4.20		4.80

		10/16/00		9423		0		1		1		-8581																				872		842		231		0		4.35		4.20		3.65

		10/17/00		9322		1		0		0		741																				771		741		-101		-101		3.85		3.70		3.14

		10/18/00		9423		0		0		1		-8682																				872		741		101		0		4.35		3.70		2.64

		10/19/00		9332		0		0		1		-8682																				781		650		-91		-91		3.90		3.24		2.18

		10/20/00		9373		0		1		1		-8682																				822		691		41		41		4.10		3.45		2.39

		10/23/00		9172		0		1		0		490																				621		490		-201		-201		3.10		2.44		1.39

		10/24/00		9072		1		0		0		490																				521		490		-100		0		2.60		2.44		1.89

		10/25/00		9182		1		0		1		-8692																				631		490		110		0		3.15		2.44		1.34

		10/26/00		9373		0		1		1		-8692																				822		681		191		191		4.10		3.40		2.29

		10/27/00		9363		0		1		0		671																				812		671		-10		-10		4.05		3.35		2.24

		10/30/00		9272		0		1		0		671																				721		671		-91		0		3.60		3.35		2.69

		10/31/00		9182		0		1		0		671																				631		671		-90		0		3.15		3.35		3.14

		11/2/00		9242		0		0		0		671																				691		671		60		0		3.45		3.35		2.84

		11/3/00		9202		0		1		0		671																				651		671		-40		0		3.25		3.35		3.04

		11/6/00		9162		1		0		0		671																				611		671		-40		0		3.05		3.35		3.24

		11/7/00		9132		0		1		1		-8461																				581		671		-30		0		2.90		3.35		3.39

		11/8/00		9212		0		1		0		751																				661		751		80		80		3.30		3.75		3.79

		11/9/00		9122		1		0		0		751																				571		751		-90		0		2.85		3.75		4.24

		11/10/00		9132		0		0		1		-8381																				581		751		10		0		2.90		3.75		4.19

		11/13/00		9132		0		1		1		-8381																				581		751		0		0		2.90		3.75		4.19

		11/14/00		9072		0		0		0		691																				521		691		-60		-60		2.60		3.45		3.89

		11/15/00		9142		0		1		0		691																				591		691		70		0		2.95		3.45		3.54

		11/16/00		9182		0		0		0		691																				631		691		40		0		3.15		3.45		3.34

		11/17/00		9172		1		0		0		691																				621		691		-10		0		3.10		3.45		3.39

		11/20/00		9172		1		0		1		-8481																				621		691		0		0		3.10		3.45		3.39

		11/21/00		9312		1		0		1		-8481																				761		831		140		140		3.80		4.15		4.09

		11/22/00		9423		1		0		1		-8481																				872		942		111		111		4.35		4.70		4.64

		11/23/00		9463		1		0		1		-8481																				912		982		40		40		4.55		4.90		4.84

		11/24/00		9673		0		1		1		-8481																				1122		1192		210		210		5.60		5.95		5.89

		11/27/00		9703		0		0		0		1222																				1152		1222		30		30		5.75		6.10		6.04

		11/28/00		9623		1		0		0		1222																				1072		1222		-80		0		5.35		6.10		6.44

		11/29/00		9623		1		0		1		-8401																				1072		1222		0		0		5.35		6.10		6.44

		11/30/00		9523		1		0		1		-8401																				972		1122		-100		-100		4.85		5.60		5.94

		12/4/00		9523		0		0		1		-8401																				972		1122		0		0		4.85		5.60		5.94

		12/5/00		9583		1		0		1		-8401																				1032		1182		60		60		5.15		5.90		6.24

		12/6/00		9703		1		0		1		-8401																				1152		1302		120		120		5.75		6.49		6.84

		12/7/00		9683		1		0		1		-8401																				1132		1282		-20		-20		5.65		6.39		6.74

		12/11/00		9703		1		0		1		-8401																				1152		1302		20		20		5.75		6.49		6.84

		12/12/00		9784		0		1		1		-8401																				1233		1383		81		81		6.15		6.90		7.24

		12/13/00		9763		0		1		0		1362																				1212		1362		-21		-21		6.05		6.79		7.14

		12/14/00		9673		1		0		0		1362																				1122		1362		-90		0		5.60		6.79		7.59

		12/15/00		9693		0		1		1		-8331																				1142		1362		20		0		5.70		6.79		7.49

		12/18/00		9723		0		1		0		1392																				1172		1392		30		30		5.85		6.94		7.64

		12/19/00		9673		0		0		0		1392																				1122		1392		-50		0		5.60		6.94		7.89

		12/20/00		9673		0		1		0		1392																				1122		1392		0		0		5.60		6.94		7.89

		12/21/00		9573		1		0		0		1392																				1022		1392		-100		0		5.10		6.94		8.38

		12/22/00		9673		0		1		1		-8281																				1122		1392		100		0		5.60		6.94		7.89

		12/27/00		9533		0		0		0		1252																				982		1252		-140		-140		4.90		6.24		7.19

		12/28/00		9623		1		0		0		1252																				1072		1252		90		0		5.35		6.24		6.74

		12/29/00		9593		0		1		1		-8341																				1042		1252		-30		0		5.20		6.24		6.89

		1/2/01		9543		1		0		0		1202																				992		1202		-50		-50		4.95		6.00		6.64

		1/3/01		9874		1		0		1		-8672																				1323		1202		331		0		6.60		6.00		4.99

		1/4/01		10325		0		1		1		-8672																				1774		1653		451		451		8.85		8.25		7.24

		1/5/01		10084		1		0		0		1412																				1533		1412		-241		-241		7.65		7.04		6.04

		1/8/01		10275		0		0		1		-8863																				1724		1412		191		0		8.60		7.04		5.08

		1/9/01		10275		0		0		1		-8863																				1724		1412		0		0		8.60		7.04		5.08

		1/10/01		10295		0		0		1		-8863																				1744		1432		20		20		8.70		7.14		5.18

		1/11/01		10325		1		0		1		-8863																				1774		1462		30		30		8.85		7.29		5.33

		1/12/01		10515		0		1		1		-8863																				1964		1652		190		190		9.80		8.24		6.28

		1/15/01		10435		1		0		0		1572																				1884		1572		-80		-80		9.40		7.84		5.88

		1/16/01		10485		0		0		1		-8913																				1934		1572		50		0		9.65		7.84		5.63

		1/17/01		10475		0		0		1		-8913																				1924		1562		-10		-10		9.60		7.79		5.58

		1/18/01		10505		0		0		1		-8913																				1954		1592		30		30		9.75		7.94		5.73

		1/19/01		10475		0		1		1		-8913																				1924		1562		-30		-30		9.60		7.79		5.58

		1/22/01		10405		0		1		0		1492																				1854		1492		-70		-70		9.25		7.44		5.23

		1/23/01		10425		0		0		0		1492																				1874		1492		20		0		9.35		7.44		5.13

		1/24/01		10375		1		0		0		1492																				1824		1492		-50		0		9.10		7.44		5.38

		1/25/01		10355		1		0		1		-8863																				1804		1492		-20		0		9.00		7.44		5.48

		1/26/01		10425		1		0		1		-8863																				1874		1562		70		70		9.35		7.79		5.83

		1/29/01		10465		0		0		1		-8863																				1914		1602		40		40		9.55		7.99		6.03

		1/30/01		10435		0		1		1		-8863																				1884		1572		-30		-30		9.40		7.84		5.88

		1/31/01		10425		0		0		0		1562																				1874		1562		-10		-10		9.35		7.79		5.83

		2/1/01		10385		0		1		0		1562																				1834		1562		-40		0		9.15		7.79		6.03

		2/2/01		10325		0		0		0		1562																				1774		1562		-60		0		8.85		7.79		6.33

		2/5/01		10295		0		1		0		1562																				1744		1562		-30		0		8.70		7.79		6.48

		2/6/01		10325		0		1		0		1562																				1774		1562		30		0		8.85		7.79		6.33

		2/7/01		10325		0		0		0		1562																				1774		1562		0		0		8.85		7.79		6.33

		2/8/01		10375		0		0		0		1562																				1824		1562		50		0		9.10		7.79		6.08

		2/9/01		10355		0		0		0		1562																				1804		1562		-20		0		9.00		7.79		6.18

		2/12/01		10355		1		0		0		1562																				1804		1562		0		0		9.00		7.79		6.18

		2/13/01		10315		1		0		1		-8753																				1764		1562		-40		0		8.80		7.79		6.38

		2/14/01		10315		1		0		1		-8753																				1764		1562		0		0		8.80		7.79		6.38

		2/15/01		10345		0		0		1		-8753																				1794		1592		30		30		8.95		7.94		6.53

		2/16/01		10325		0		0		1		-8753																				1774		1572		-20		-20		8.85		7.84		6.43

		2/19/01		10345		0		1		1		-8753																				1794		1592		20		20		8.95		7.94		6.53

		2/20/01		10345		1		0		0		1592																				1794		1592		0		0		8.95		7.94		6.53

		2/21/01		10365		0		0		1		-8773																				1814		1592		20		0		9.05		7.94		6.43

		2/22/01		10395		1		0		1		-8773																				1844		1622		30		30		9.20		8.09		6.58

		2/23/01		10475		0		1		1		-8773																				1924		1702		80		80		9.60		8.49		6.98

		2/26/01		10505		1		0		0		1732																				1954		1732		30		30		9.75		8.64		7.13

		2/28/01		10485		0		1		1		-8753																				1934		1732		-20		0		9.65		8.64		7.23

		3/1/01		10525		0		0		0		1772																				1974		1772		40		40		9.85		8.84		7.43

		3/2/01		10505		0		0		0		1772																				1954		1772		-20		0		9.75		8.84		7.53

		3/5/01		10575		0		0		0		1772																				2024		1772		70		0		10.10		8.84		7.18

		3/6/01		10525		1		0		0		1772																				1974		1772		-50		0		9.85		8.84		7.43

		3/7/01		10555		1		0		1		-8783																				2004		1772		30		0		10.00		8.84		7.28

		3/8/01		10786		0		1		1		-8783																				2235		2003		231		231		11.15		9.99		8.43

		3/9/01		10646		0		1		0		1863																				2095		1863		-140		-140		10.45		9.29		7.73

		3/12/01		10525		0		1		0		1863																				1974		1863		-121		0		9.85		9.29		8.33

		3/13/01		10395		1		0		0		1863																				1844		1863		-130		0		9.20		9.29		8.98

		3/14/01		10495		1		0		1		-8632																				1944		1863		100		0		9.70		9.29		8.48

		3/15/01		10575		1		0		1		-8632																				2024		1943		80		80		10.10		9.69		8.88

		3/16/01		10726		1		0		1		-8632																				2175		2094		151		151		10.85		10.44		9.64

		3/19/01		10746		0		1		1		-8632																				2195		2114		20		20		10.95		10.54		9.74

		3/20/01		10475		0		1		0		1843																				1924		1843		-271		-271		9.60		9.19		8.38

		3/21/01		10375		0		0		0		1843																				1824		1843		-100		0		9.10		9.19		8.88

		3/22/01		10315		0		0		0		1843																				1764		1843		-60		0		8.80		9.19		9.18

		3/23/01		10335		1		0		0		1843																				1784		1843		20		0		8.90		9.19		9.08

		3/26/01		10375		0		1		1		-8532																				1824		1843		40		0		9.10		9.19		8.88

		3/27/01		10375		1		0		0		1843																				1824		1843		0		0		9.10		9.19		8.88

		3/28/01		10425		1		0		1		-8582																				1874		1843		50		0		9.35		9.19		8.63

		3/29/01		10425		1		0		1		-8582																				1874		1843		0		0		9.35		9.19		8.63

		3/30/01		10525		0		0		1		-8582																				1974		1943		100		100		9.85		9.69		9.13

		4/2/01		10535		1		0		1		-8582																				1984		1953		10		10		9.90		9.74		9.18

		4/3/01		10826		0		1		1		-8582																				2275		2244		291		291		11.35		11.19		10.63

		4/4/01		10555		0		1		0		1973																				2004		1973		-271		-271		10.00		9.84		9.28

		4/5/01		10696		1		0		0		1973																				2145		1973		141		0		10.70		9.84		8.58

		4/6/01		10736		1		0		1		-8763																				2185		1973		40		0		10.90		9.84		8.38

		4/9/01		10846		1		0		1		-8763																				2295		2083		110		110		11.45		10.39		8.93

		4/10/01		11327		0		0		1		-8763																				2776		2564		481		481		13.85		12.79		11.33

		4/11/01		11037		1		0		1		-8763																				2486		2274		-290		-290		12.40		11.34		9.88

		4/12/01		11047		0		1		1		-8763																				2496		2284		10		10		12.45		11.39		9.93

		4/17/01		10896		0		0		0		2133																				2345		2133		-151		-151		11.70		10.64		9.18

		4/18/01		11027		0		1		0		2133																				2476		2133		131		0		12.35		10.64		8.52

		4/19/01		11016		0		1		0		2133																				2465		2133		-11		0		12.30		10.64		8.58

		4/20/01		10876		0		1		0		2133																				2325		2133		-140		0		11.60		10.64		9.28

		4/23/01		10756		0		1		0		2133																				2205		2133		-120		0		11.00		10.64		9.88

		4/24/01		10485		0		1		0		2133																				1934		2133		-271		0		9.65		10.64		11.23

		4/26/01		10575		0		1		0		2133																				2024		2133		90		0		10.10		10.64		10.78

		4/27/01		10335		1		0		0		2133																				1784		2133		-240		0		8.90		10.64		11.98

		4/30/01		10575		0		1		1		-8442																				2024		2133		240		0		10.10		10.64		10.78

		5/2/01		10525		0		1		0		2083																				1974		2083		-50		-50		9.85		10.39		10.53

		5/3/01		10385		0		1		0		2083																				1834		2083		-140		0		9.15		10.39		11.23

		5/4/01		10425		0		0		0		2083																				1874		2083		40		0		9.35		10.39		11.03

		5/7/01		10385		0		1		0		2083																				1834		2083		-40		0		9.15		10.39		11.23

		5/8/01		10375		0		1		0		2083																				1824		2083		-10		0		9.10		10.39		11.28

		5/9/01		10375		0		1		0		2083																				1824		2083		0		0		9.10		10.39		11.28

		5/10/01		10325		0		0		0		2083																				1774		2083		-50		0		8.85		10.39		11.53

		5/11/01		10355		1		0		0		2083																				1804		2083		30		0		9.00		10.39		11.38

		5/14/01		10505		1		0		1		-8422																				1954		2083		150		0		9.75		10.39		10.63

		5/15/01		10706		1		0		1		-8422																				2155		2284		201		201		10.75		11.39		11.63

		5/16/01		10726		1		0		1		-8422																				2175		2304		20		20		10.85		11.49		11.73

		5/17/01		10796		1		0		1		-8422																				2245		2374		70		70		11.20		11.84		12.08

		5/18/01		10996		1		0		1		-8422																				2445		2574		200		200		12.20		12.84		13.08

		5/21/01		11027		1		0		1		-8422																				2476		2605		31		31		12.35		12.99		13.23

		5/22/01		11027		0		1		1		-8422																				2476		2605		0		0		12.35		12.99		13.23

		5/23/01		10816		0		1		0		2394																				2265		2394		-211		-211		11.30		11.94		12.18

		5/24/01		10696		0		1		0		2394																				2145		2394		-120		0		10.70		11.94		12.78

		5/25/01		10495		1		0		0		2394																				1944		2394		-201		0		9.70		11.94		13.78

		5/28/01		10796		1		0		1		-8402																				2245		2394		301		0		11.20		11.94		12.28

		5/29/01		10776		0		0		1		-8402																				2225		2374		-20		-20		11.10		11.84		12.18

		5/30/01		10826		0		1		1		-8402																				2275		2424		50		50		11.35		12.09		12.43

		5/31/01		10726		0		1		0		2324																				2175		2324		-100		-100		10.85		11.59		11.93

		6/1/01		10766		1		0		0		2324																				2215		2324		40		0		11.05		11.59		11.73

		6/4/01		10846		0		0		1		-8522																				2295		2324		80		0		11.45		11.59		11.33

		6/5/01		10876		0		1		1		-8522																				2325		2354		30		30		11.60		11.74		11.48

		6/6/01		10646		0		1		0		2124																				2095		2124		-230		-230		10.45		10.59		10.34

		6/7/01		10525		1		0		0		2124																				1974		2124		-121		0		9.85		10.59		10.94

		6/8/01		10525		1		0		1		-8401																				1974		2124		0		0		9.85		10.59		10.94

		6/11/01		10605		0		1		1		-8401																				2054		2204		80		80		10.25		10.99		11.34

		6/12/01		10475		0		1		0		2074																				1924		2074		-130		-130		9.60		10.35		10.69

		6/13/01		10195		0		1		0		2074																				1644		2074		-280		0		8.20		10.35		12.09

		6/15/01		10174		0		1		0		2074																				1623		2074		-21		0		8.10		10.35		12.19

		6/18/01		9834		0		1		0		2074																				1283		2074		-340		0		6.40		10.35		13.89

		6/19/01		9473		1		0		0		2074																				922		2074		-361		0		4.60		10.35		15.69

		6/20/01		9363		1		0		1		-7289																				812		2074		-110		0		4.05		10.35		16.24

		6/21/01		9623		0		0		1		-7289																				1072		2334		260		260		5.35		11.64		17.53

		6/22/01		9733		1		0		1		-7289																				1182		2444		110		110		5.90		12.19		18.08

		6/25/01		9824		1		0		1		-7289																				1273		2535		91		91		6.35		12.64		18.54

		6/26/01		10124		0		1		1		-7289																				1573		2835		300		300		7.85		14.14		20.03

		6/27/01		10174		0		0		0		2885																				1623		2885		50		50		8.10		14.39		20.28

		6/28/01		10114		0		1		0		2885																				1563		2885		-60		0		7.80		14.39		20.58

		6/29/01		10034		0		1		0		2885																				1483		2885		-80		0		7.40		14.39		20.98

		7/2/01		10054		0		0		0		2885																				1503		2885		20		0		7.50		14.39		20.88

		7/3/01		10074		0		1		0		2885																				1523		2885		20		0		7.60		14.39		20.78

		7/4/01		10034		1		0		0		2885																				1483		2885		-40		0		7.40		14.39		20.98

		7/5/01		10124		1		0		1		-7239																				1573		2885		90		0		7.85		14.39		20.53

		7/6/01		10174		1		0		1		-7239																				1623		2935		50		50		8.10		14.64		20.78

		7/9/01		10174		0		0		1		-7239																				1623		2935		0		0		8.10		14.64		20.78

		7/10/01		10124		0		0		1		-7239																				1573		2885		-50		-50		7.85		14.39		20.53

		7/11/01		10064		0		1		1		-7239																				1513		2825		-60		-60		7.55		14.09		20.23

		7/12/01		10014		0		1		0		2775																				1463		2775		-50		-50		7.30		13.84		19.98

		7/13/01		9874		1		0		0		2775																				1323		2775		-140		0		6.60		13.84		20.68

		7/16/01		9974		0		1		1		-7199																				1423		2775		100		0		7.10		13.84		20.18

		7/17/01		9914		0		1		0		2715																				1363		2715		-60		-60		6.80		13.54		19.88

		7/18/01		9824		1		0		0		2715																				1273		2715		-90		0		6.35		13.54		20.33

		7/19/01		9824		1		0		1		-7109																				1273		2715		0		0		6.35		13.54		20.33

		7/20/01		9894		1		0		1		-7109																				1343		2785		70		70		6.70		13.89		20.68

		7/23/01		9914		0		1		1		-7109																				1363		2805		20		20		6.80		13.99		20.78

		7/24/01		9974		0		0		0		2865																				1423		2865		60		60		7.10		14.29		21.08

		7/25/01		10054		0		1		0		2865																				1503		2865		80		0		7.50		14.29		20.68

		7/26/01		10024		0		0		0		2865																				1473		2865		-30		0		7.35		14.29		20.83

		7/27/01		10034		0		1		0		2865																				1483		2865		10		0		7.40		14.29		20.78

		7/30/01		10024		1		0		0		2865																				1473		2865		-10		0		7.35		14.29		20.83

		7/31/01		10074		1		0		1		-7209																				1523		2865		50		0		7.60		14.29		20.58

		8/1/01		10104		1		0		1		-7209																				1553		2895		30		30		7.75		14.44		20.73

		8/2/01		10225		0		1		1		-7209																				1674		3016		121		121		8.35		15.04		21.33

		8/3/01		10124		1		0		0		2915																				1573		2915		-101		-101		7.85		14.54		20.83

		8/6/01		10064		1		0		1		-7149																				1513		2915		-60		0		7.55		14.54		21.13

		8/7/01		10174		0		1		1		-7149																				1623		3025		110		110		8.10		15.09		21.68

		8/8/01		10174		0		1		0		3025																				1623		3025		0		0		8.10		15.09		21.68

		8/9/01		10084		0		0		0		3025																				1533		3025		-90		0		7.65		15.09		22.13

		8/10/01		10184		0		1		0		3025																				1633		3025		100		0		8.15		15.09		21.63

		8/13/01		10124		0		1		0		3025																				1573		3025		-60		0		7.85		15.09		21.93

		8/14/01		10074		0		1		0		3025																				1523		3025		-50		0		7.60		15.09		22.18

		8/16/01		10074		0		1		0		3025																				1523		3025		0		0		7.60		15.09		22.18

		8/17/01		10024		1		0		0		3025																				1473		3025		-50		0		7.35		15.09		22.43

		8/20/01		10054		0		0		1		-7029																				1503		3025		30		0		7.50		15.09		22.28

		8/21/01		10044		1		0		1		-7029																				1493		3015		-10		-10		7.45		15.04		22.23

		8/22/01		10104		0		1		1		-7029																				1553		3075		60		60		7.75		15.34		22.53

		8/23/01		10124		0		1		0		3095																				1573		3095		20		20		7.85		15.44		22.63

		8/24/01		10074		1		0		0		3095																				1523		3095		-50		0		7.60		15.44		22.87

		8/27/01		10195		1		0		1		-7100																				1644		3095		121		0		8.20		15.44		22.27

		8/28/01		10335		1		0		1		-7100																				1784		3235		140		140		8.90		16.14		22.97

		8/29/01		10325		0		0		1		-7100																				1774		3225		-10		-10		8.85		16.09		22.92

		8/30/01		10425		0		1		1		-7100																				1874		3325		100		100		9.35		16.59		23.42

		8/31/01		10245		0		0		0		3145																				1694		3145		-180		-180		8.45		15.69		22.52

		9/3/01		10174		1		0		0		3145																				1623		3145		-71		0		8.10		15.69		22.87

		9/4/01		10315		0		0		1		-7170																				1764		3145		141		0		8.80		15.69		22.17

		9/5/01		10425		0		1		1		-7170																				1874		3255		110		110		9.35		16.24		22.72

		9/6/01		10305		1		0		0		3135																				1754		3135		-120		-120		8.75		15.64		22.12

		9/7/01		10475		0		0		1		-7340																				1924		3135		170		0		9.60		15.64		21.27

		9/10/01		10626		0		0		1		-7340																				2075		3286		151		151		10.35		16.39		22.03

		9/11/01		10796		0		1		1		-7340																				2245		3456		170		170		11.20		17.24		22.87

		9/12/01		10375		0		1		0		3035																				1824		3035		-421		-421		9.10		15.14		20.77

		9/13/01		10174		1		0		0		3035																				1623		3035		-201		0		8.10		15.14		21.78

		9/14/01		10375		0		1		1		-7340																				1824		3035		201		0		9.10		15.14		20.77

		9/17/01		10034		0		0		0		2694																				1483		2694		-341		-341		7.40		13.44		19.07

		9/18/01		10124		1		0		0		2694																				1573		2694		90		0		7.85		13.44		18.63

		9/19/01		10626		0		1		1		-7932																				2075		2694		502		0		10.35		13.44		16.12

		9/20/01		10425		0		1		0		2493																				1874		2493		-201		-201		9.35		12.44		15.12

		9/21/01		10225		0		0		0		2493																				1674		2493		-200		0		8.35		12.44		16.12

		9/24/01		10235		0		1		0		2493																				1684		2493		10		0		8.40		12.44		16.07

		9/25/01		10084		1		0		0		2493																				1533		2493		-151		0		7.65		12.44		16.82

		9/26/01		10164		1		0		1		-7671																				1613		2493		80		0		8.05		12.44		16.42

		9/27/01		10365		0		0		1		-7671																				1814		2694		201		201		9.05		13.44		17.42

		9/28/01		10345		0		1		1		-7671																				1794		2674		-20		-20		8.95		13.34		17.32

		10/1/01		10174		1		0		0		2503																				1623		2503		-171		-171		8.10		12.48		16.47

		10/2/01		10235		1		0		1		-7732																				1684		2503		61		0		8.40		12.48		16.17

		10/3/01		10425		1		0		1		-7732																				1874		2693		190		190		9.35		13.43		17.11

		10/4/01		10495		1		0		1		-7732																				1944		2763		70		70		9.70		13.78		17.46

		10/8/01		10676		0		1		1		-7732																				2125		2944		181		181		10.60		14.68		18.37

		10/9/01		10575		0		1		0		2843																				2024		2843		-101		-101		10.10		14.18		17.86

		10/10/01		10475		0		1		0		2843																				1924		2843		-100		0		9.60		14.18		18.36

		10/11/01		10575		0		0		0		2843																				2024		2843		100		0		10.10		14.18		17.86

		10/12/01		10485		0		0		0		2843																				1934		2843		-90		0		9.65		14.18		18.31

		10/15/01		10475		0		0		0		2843																				1924		2843		-10		0		9.60		14.18		18.36

		10/16/01		10435		1		0		0		2843																				1884		2843		-40		0		9.40		14.18		18.56

		10/17/01		10445		0		1		1		-7602																				1894		2843		10		0		9.45		14.18		18.51

		10/18/01		10235		0		0		0		2633																				1684		2633		-210		-210		8.40		13.13		17.46

		10/19/01		10295		0		1		0		2633																				1744		2633		60		0		8.70		13.13		17.16

		10/22/01		10275		0		0		0		2633																				1724		2633		-20		0		8.60		13.13		17.26

		10/23/01		10315		0		1		0		2633																				1764		2633		40		0		8.80		13.13		17.06

		10/24/01		10275		0		1		0		2633																				1724		2633		-40		0		8.60		13.13		17.26

		10/25/01		10134		0		1		0		2633																				1583		2633		-141		0		7.90		13.13		17.97

		10/26/01		10034		0		1		0		2633																				1483		2633		-100		0		7.40		13.13		18.47

		10/29/01		9874		0		1		0		2633																				1323		2633		-160		0		6.60		13.13		19.26

		10/30/01		9723		0		0		0		2633																				1172		2633		-151		0		5.85		13.13		20.02

		10/31/01		9773		1		0		0		2633																				1222		2633		50		0		6.10		13.13		19.77

		11/2/01		9924		0		1		1		-7291																				1373		2633		151		0		6.85		13.13		19.01

		11/5/01		9784		0		1		0		2493																				1233		2493		-140		-140		6.15		12.44		18.32

		11/6/01		9773		1		0		0		2493																				1222		2493		-11		0		6.10		12.44		18.37

		11/7/01		9824		1		0		1		-7331																				1273		2493		51		0		6.35		12.44		18.12

		11/8/01		9834		1		0		1		-7331																				1283		2503		10		10		6.40		12.48		18.17

		11/9/01		10014		0		0		1		-7331																				1463		2683		180		180		7.30		13.38		19.06

		11/12/01		10044		0		0		1		-7331																				1493		2713		30		30		7.45		13.53		19.21

		11/13/01		9974		0		1		1		-7331																				1423		2643		-70		-70		7.10		13.18		18.86

		11/14/01		9824		0		1		0		2493																				1273		2493		-150		-150		6.35		12.44		18.12

		11/15/01		9773		0		1		0		2493																				1222		2493		-51		0		6.10		12.44		18.37

		11/16/01		9623		0		1		0		2493																				1072		2493		-150		0		5.35		12.44		19.12

		11/19/01		9613		1		0		0		2493																				1062		2493		-10		0		5.30		12.44		19.17

		11/20/01		9703		0		1		1		-7210																				1152		2493		90		0		5.75		12.44		18.72

		11/21/01		9543		1		0		0		2333																				992		2333		-160		-160		4.95		11.64		17.92

		11/22/01		9603		0		0		1		-7270																				1052		2333		60		0		5.25		11.64		17.62

		11/23/01		9573		0		0		1		-7270																				1022		2303		-30		-30		5.10		11.49		17.47

		11/26/01		9603		0		0		1		-7270																				1052		2333		30		30		5.25		11.64		17.62

		11/27/01		9603		1		0		1		-7270																				1052		2333		0		0		5.25		11.64		17.62

		11/28/01		9613		0		1		1		-7270																				1062		2343		10		10		5.30		11.69		17.67

		11/29/01		9523		1		0		0		2253																				972		2253		-90		-90		4.85		11.24		17.22

		11/30/01		9543		0		1		1		-7290																				992		2253		20		0		4.95		11.24		17.12

		12/3/01		9583		0		0		0		2293																				1032		2293		40		40		5.15		11.44		17.32

		12/4/01		9573		0		1		0		2293																				1022		2293		-10		0		5.10		11.44		17.37

		12/5/01		9573		0		1		0		2293																				1022		2293		0		0		5.10		11.44		17.37

		12/6/01		9533		1		0		0		2293																				982		2293		-40		0		4.90		11.44		17.57

		12/7/01		9543		1		0		1		-7250																				992		2293		10		0		4.95		11.44		17.52

		12/10/01		9583		0		1		1		-7250																				1032		2333		40		40		5.15		11.64		17.72

		12/11/01		9523		0		1		0		2273																				972		2273		-60		-60		4.85		11.34		17.42

		12/12/01		9403		1		0		0		2273																				852		2273		-120		0		4.25		11.34		18.02

		12/13/01		9583		0		1		1		-7310																				1032		2273		180		0		5.15		11.34		17.12

		12/14/01		9523		0		1		0		2213																				972		2213		-60		-60		4.85		11.04		16.82

		12/17/01		9383		0		1		0		2213																				832		2213		-140		0		4.15		11.04		17.52

		12/18/01		9403		0		1		0		2213																				852		2213		20		0		4.25		11.04		17.42

		12/19/01		9423		0		1		0		2213																				872		2213		20		0		4.35		11.04		17.32

		12/20/01		9342		1		0		0		2213																				791		2213		-81		0		3.95		11.04		17.73

		12/21/01		9523		0		1		1		-7310																				972		2213		181		0		4.85		11.04		16.82

		12/27/01		9302		1		0		0		1992																				751		1992		-221		-221		3.75		9.94		15.72

		12/28/01		9563		0		1		1		-7571																				1012		1992		261		0		5.05		9.94		14.42

		1/2/02		9543		0		1		0		1972																				992		1972		-20		-20		4.95		9.84		14.32

		1/3/02		9403		0		0		0		1972																				852		1972		-140		0		4.25		9.84		15.02

		1/4/02		9443		0		1		0		1972																				892		1972		40		0		4.45		9.84		14.82

		1/7/02		9443		0		1		0		1972																				892		1972		0		0		4.45		9.84		14.82

		1/8/02		9322		0		1		0		1972																				771		1972		-121		0		3.85		9.84		15.42

		1/9/02		9222		0		1		0		1972																				671		1972		-100		0		3.35		9.84		15.92

		1/10/02		9022		1		0		0		1972																				471		1972		-200		0		2.35		9.84		16.92

		1/11/02		9122		1		0		1		-7150																				571		1972		100		0		2.85		9.84		16.42

		1/14/02		9423		0		1		1		-7150																				872		2273		301		301		4.35		11.34		17.92

		1/15/02		9322		1		0		0		2172																				771		2172		-101		-101		3.85		10.83		17.42

		1/16/02		9623		0		1		1		-7451																				1072		2172		301		0		5.35		10.83		15.92

		1/17/02		9603		0		0		0		2152																				1052		2152		-20		-20		5.25		10.73		15.82

		1/18/02		9623		1		0		0		2152																				1072		2152		20		0		5.35		10.73		15.72

		1/21/02		9663		0		0		1		-7511																				1112		2152		40		0		5.55		10.73		15.52

		1/22/02		9723		0		1		1		-7511																				1172		2212		60		60		5.85		11.03		15.82

		1/23/02		9663		0		1		0		2152																				1112		2152		-60		-60		5.55		10.73		15.52

		1/24/02		9583		0		0		0		2152																				1032		2152		-80		0		5.15		10.73		15.92

		1/25/02		9663		0		1		0		2152																				1112		2152		80		0		5.55		10.73		15.52

		1/28/02		9643		0		1		0		2152																				1092		2152		-20		0		5.45		10.73		15.62

		1/29/02		9583		0		1		0		2152																				1032		2152		-60		0		5.15		10.73		15.92

		1/30/02		9483		1		0		0		2152																				932		2152		-100		0		4.65		10.73		16.42

		1/31/02		9583		1		0		1		-7431																				1032		2152		100		0		5.15		10.73		15.92

		2/1/02		9824		1		0		1		-7431																				1273		2393		241		241		6.35		11.94		17.12

		2/4/02		9864		0		1		1		-7431																				1313		2433		40		40		6.55		12.14		17.32

		2/5/02		9824		1		0		0		2393																				1273		2393		-40		-40		6.35		11.94		17.12

		2/6/02		9984		0		1		1		-7591																				1433		2393		160		0		7.15		11.94		16.32

		2/7/02		9924		0		1		0		2333																				1373		2333		-60		-60		6.85		11.64		16.02

		2/8/02		9864		0		1		0		2333																				1313		2333		-60		0		6.55		11.64		16.32

		2/11/02		9804		1		0		0		2333																				1253		2333		-60		0		6.25		11.64		16.62

		2/13/02		9844		1		0		1		-7511																				1293		2333		40		0		6.45		11.64		16.42

		2/14/02		9944		1		0		1		-7511																				1393		2433		100		100		6.95		12.14		16.92

		2/15/02		10064		0		0		1		-7511																				1513		2553		120		120		7.55		12.73		17.52

		2/18/02		10064		0		0		1		-7511																				1513		2553		0		0		7.55		12.73		17.52

		2/19/02		10044		0		0		1		-7511																				1493		2533		-20		-20		7.45		12.63		17.42

		2/20/02		10144		0		1		1		-7511																				1593		2633		100		100		7.95		13.13		17.92

		2/21/02		10124		0		0		0		2613																				1573		2613		-20		-20		7.85		13.03		17.82

		2/22/02		10104		0		1		0		2613																				1553		2613		-20		0		7.75		13.03		17.92

		2/25/02		10024		1		0		0		2613																				1473		2613		-80		0		7.35		13.03		18.32

		2/26/02		10044		1		0		1		-7431																				1493		2613		20		0		7.45		13.03		18.22

		2/27/02		10164		0		0		1		-7431																				1613		2733		120		120		8.05		13.63		18.81

		2/28/02		10124		0		1		1		-7431																				1573		2693		-40		-40		7.85		13.43		18.62

		3/1/02		10184		0		1		0		2753																				1633		2753		60		60		8.15		13.73		18.91

		3/4/02		10205		0		1		0		2753																				1654		2753		21		0		8.25		13.73		18.81

		3/5/02		10084		0		0		0		2753																				1533		2753		-121		0		7.65		13.73		19.41

		3/6/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/7/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/8/02		10124		1		0		0		2753																				1573		2753		40		0		7.85		13.73		19.21

		3/11/02		10144		0		0		1		-7391																				1593		2753		20		0		7.95		13.73		19.11

		3/12/02		10144		1		0		1		-7391																				1593		2753		0		0		7.95		13.73		19.11

		3/13/02		10164		0		0		1		-7391																				1613		2773		20		20		8.05		13.83		19.21

		3/14/02		10225		0		1		1		-7391																				1674		2834		61		61		8.35		14.14		19.52

		3/15/02		10144		1		0		0		2753																				1593		2753		-81		-81		7.95		13.73		19.11

		3/18/02		10305		0		1		1		-7552																				1754		2753		161		0		8.75		13.73		18.31

		3/19/02		10385		1		0		0		2833																				1834		2833		80		80		9.15		14.13		18.71

		3/20/02		10485		1		0		1		-7652																				1934		2833		100		0		9.65		14.13		18.21

		3/21/02		10646		0		1		1		-7652																				2095		2994		161		161		10.45		14.93		19.01

		3/22/02		10565		1		0		0		2913																				2014		2913		-81		-81		10.05		14.53		18.61

		3/25/02		10646		1		0		1		-7733																				2095		2913		81		0		10.45		14.53		18.21

		3/26/02		10626		0		0		1		-7733																				2075		2893		-20		-20		10.35		14.43		18.11

		3/27/02		10686		1		0		1		-7733																				2135		2953		60		60		10.65		14.73		18.41

		3/28/02		10766		0		1		1		-7733																				2215		3033		80		80		11.05		15.13		18.80

		4/2/02		10605		0		1		0		2872																				2054		2872		-161		-161		10.25		14.33		18.00

		4/3/02		10626		0		1		0		2872																				2075		2872		21		0		10.35		14.33		17.90

		4/4/02		10666		1		0		0		2872																				2115		2872		40		0		10.55		14.33		17.70

		4/5/02		10846		1		0		1		-7974																				2295		2872		180		0		11.45		14.33		16.80

		4/8/02		10946		0		1		1		-7974																				2395		2972		100		100		11.95		14.82		17.30

		4/9/02		10946		0		0		0		2972																				2395		2972		0		0		11.95		14.82		17.30

		4/10/02		10966		1		0		0		2972																				2415		2972		20		0		12.05		14.82		17.20

		4/11/02		11006		0		0		1		-8034																				2455		2972		40		0		12.25		14.82		17.00

		4/12/02		11027		0		0		1		-8034																				2476		2993		21		21		12.35		14.93		17.10

		4/15/02		10445		1		0		1		-8034																				1894		2411		-582		-582		9.45		12.03		14.20

		4/16/02		10746		0		1		1		-8034																				2195		2712		301		301		10.95		13.53		15.70

		4/17/02		10626		0		1		0		2592																				2075		2592		-120		-120		10.35		12.93		15.10

		4/18/02		10605		0		1		0		2592																				2054		2592		-21		0		10.25		12.93		15.21

		4/19/02		10425		0		0		0		2592																				1874		2592		-180		0		9.35		12.93		16.11

		4/22/02		10465		1		0		0		2592																				1914		2592		40		0		9.55		12.93		15.91

		4/23/02		10525		0		0		1		-7933																				1974		2592		60		0		9.85		12.93		15.61

		4/24/02		10525		1		0		1		-7933																				1974		2592		0		0		9.85		12.93		15.61

		4/26/02		10545		1		0		1		-7933																				1994		2612		20		20		9.95		13.03		15.71

		4/29/02		10746		0		1		1		-7933																				2195		2813		201		201		10.95		14.03		16.71

		4/30/02		10766		1		0		0		2833																				2215		2833		20		20		11.05		14.13		16.81

		5/2/02		11006		0		1		1		-8173																				2455		2833		240		0		12.25		14.13		15.61

		5/3/02		10666		1		0		0		2493																				2115		2493		-340		-340		10.55		12.44		13.92

		5/6/02		10605		0		1		1		-8112																				2054		2493		-61		0		10.25		12.44		14.22

		5/7/02		10646		0		0		0		2534																				2095		2534		41		41		10.45		12.64		14.43

		5/8/02		10646		0		0		0		2534																				2095		2534		0		0		10.45		12.64		14.43

		5/9/02		10706		1		0		0		2534																				2155		2534		60		0		10.75		12.64		14.13

		5/10/02		10846		1		0		1		-8312																				2295		2534		140		0		11.45		12.64		13.43

		5/13/02		10886		0		0		1		-8312																				2335		2574		40		40		11.65		12.84		13.63

		5/14/02		10886		1		0		1		-8312																				2335		2574		0		0		11.65		12.84		13.63

		5/15/02		11087		1		0		1		-8312																				2536		2775		201		201		12.65		13.84		14.63

		5/16/02		11187		0		1		1		-8312																				2636		2875		100		100		13.15		14.34		15.13

		5/17/02		11006		0		0		0		2694																				2455		2694		-181		-181		12.25		13.44		14.23

		5/20/02		10986		1		0		0		2694																				2435		2694		-20		0		12.15		13.44		14.33

		5/21/02		11327		1		0		1		-8633																				2776		2694		341		0		13.85		13.44		12.62

		5/22/02		11568		1		0		1		-8633																				3017		2935		241		241		15.05		14.64		13.83

		5/23/02		11788		0		0		1		-8633																				3237		3155		220		220		16.15		15.74		14.92

		5/24/02		11728		1		0		1		-8633																				3177		3095		-60		-60		15.85		15.44		14.62

		5/27/02		11808		1		0		1		-8633																				3257		3175		80		80		16.25		15.84		15.02

		5/28/02		11909		1		0		1		-8633																				3358		3276		101		101		16.75		16.34		15.53

		5/29/02		12049		0		1		1		-8633																				3498		3416		140		140		17.45		17.04		16.23

		5/31/02		11949		0		1		0		3316																				3398		3316		-100		-100		16.95		16.54		15.73

		6/3/02		11828		0		1		0		3316																				3277		3316		-121		0		16.35		16.54		16.33

		6/4/02		11628		0		1		0		3316																				3077		3316		-200		0		15.35		16.54		17.33

		6/5/02		11488		1		0		0		3316																				2937		3316		-140		0		14.65		16.54		18.03

		6/6/02		11828		1		0		1		-8512																				3277		3316		340		0		16.35		16.54		16.33

		6/7/02		12109		0		1		1		-8512																				3558		3597		281		281		17.75		17.94		17.73

		6/11/02		12029		0		0		0		3517																				3478		3517		-80		-80		17.35		17.54		17.33

		6/12/02		12029		0		1		0		3517																				3478		3517		0		0		17.35		17.54		17.33

		6/13/02		11808		0		1		0		3517																				3257		3517		-221		0		16.25		17.54		18.44

		6/14/02		11548		0		1		0		3517																				2997		3517		-260		0		14.95		17.54		19.73

		6/17/02		11548		0		0		0		3517																				2997		3517		0		0		14.95		17.54		19.73

		6/18/02		11648		1		0		0		3517																				3097		3517		100		0		15.45		17.54		19.23

		6/19/02		11728		0		0		1		-8211																				3177		3517		80		0		15.85		17.54		18.83

		6/20/02		11588		0		1		1		-8211																				3037		3377		-140		-140		15.15		16.84		18.14

		6/21/02		11548		0		1		0		3337																				2997		3337		-40		-40		14.95		16.64		17.94





Brisa1

		



Buy and hold

Negociação1

Negociação2



Brisa2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		8420		0		0		0		0				Resultado final:				3596				"Buy and hold":				2997								Ret(BH)		Ret(N)

		6/13/00		8551		0		1		0		0								17.94								14.95				0		0		0		0

		6/14/00		8470		0		0		-1		8470				Nº. de negócios:				168												-81		0		-81		0

		6/15/00		8480		0		1		-1		8470																				-71		-10		10		-10

		6/16/00		8380		1		0		-1		8470																				-171		90		-100		100

		6/19/00		8711		1		0		1		-8952																				160		-241		331		-331

		6/20/00		8921		0		1		1		-8952																				370		-31		210		210

		6/21/00		8771		1		0		-1		8590																				220		-181		-150		-150

		6/23/00		8831		0		0		1		-9072																				280		-241		60		-60

		6/26/00		8821		0		0		1		-9072																				270		-251		-10		-10

		6/27/00		8781		0		0		1		-9072																				230		-291		-40		-40

		6/28/00		8771		1		0		1		-9072																				220		-301		-10		-10

		6/29/00		9022		0		0		1		-9072																				471		-50		251		251

		6/30/00		8982		1		0		1		-9072																				431		-90		-40		-40

		7/3/00		9022		1		0		1		-9072																				471		-50		40		40

		7/4/00		9122		0		0		1		-9072																				571		50		100		100

		7/5/00		9042		1		0		1		-9072																				491		-30		-80		-80

		7/6/00		9092		1		0		1		-9072																				541		20		50		50

		7/7/00		9272		1		0		1		-9072																				721		200		180		180

		7/10/00		9573		0		1		1		-9072																				1022		501		301		301

		7/11/00		9493		0		0		-1		9914																				942		421		-80		-80

		7/12/00		9533		1		0		-1		9914																				982		381		40		-40

		7/13/00		9603		0		0		1		-9292				Sharpe Ratio (SR):																1052		311		70		-70

		7/14/00		9633		0		0		1		-9292				Média do retorno:								SR(BH)*:		SR(N)*:						1082		341		30		30

		7/17/00		9583		0		0		1		-9292				1525.43		2395.14						2.353		1.745						1032		291		-50		-50

		7/18/00		9523		1		0		1		-9292				Desv. padrão do retorno:																972		231		-60		-60

		7/19/00		9623		0		0		1		-9292				648.20		1372.79						SR(BH)**:		SR(N)**:						1072		331		100		100

		7/20/00		9543		0		0		1		-9292												0.048		0.057						992		251		-80		-80

		7/21/00		9543		1		0		1		-9292				Notas:																992		251		0		0

		7/24/00		9533		1		0		1		-9292																				982		241		-10		-10

		7/25/00		9563		0		1		1		-9292				- Ret(BH): Retorno do Buy and Hold.																1012		271		30		30

		7/26/00		9523		1		0		-1		9754				- Ret(N): Retorno da Negociação.																972		231		-40		-40

		7/27/00		9573		0		0		1		-9392				- Baseline para a SR: 0%.																1022		181		50		-50

		7/28/00		9623		1		0		1		-9392																				1072		231		50		50

		7/31/00		9753		0		0		1		-9392																				1202		361		130		130

		8/1/00		9773		1		0		1		-9392																				1222		381		20		20

		8/2/00		9974		0		0		1		-9392																				1423		582		201		201

		8/3/00		9944		0		1		1		-9392																				1393		552		-30		-30

		8/4/00		9884		0		1		-1		10376																				1333		492		-60		-60

		8/7/00		9743		0		0		-1		10376																				1192		633		-141		141

		8/8/00		9633		0		1		-1		10376																				1082		743		-110		110

		8/9/00		9543		1		0		-1		10376																				992		833		-90		90

		8/10/00		9583		0		0		1		-8790																				1032		793		40		-40

		8/11/00		9553		1		0		1		-8790																				1002		763		-30		-30

		8/14/00		9563		0		1		1		-8790																				1012		773		10		10

		8/16/00		9523		0		0		-1		10256																				972		733		-40		-40

		8/17/00		9483		0		1		-1		10256																				932		773		-40		40

		8/18/00		9423		1		0		-1		10256																				872		833		-60		60

		8/21/00		9393		1		0		1		-8530																				842		863		-30		30

		8/22/00		9373		0		1		1		-8530																				822		843		-20		-20

		8/23/00		9292		0		0		-1		10054																				741		762		-81		-81

		8/24/00		9172		0		0		-1		10054																				621		882		-120		120

		8/25/00		9152		1		0		-1		10054																				601		902		-20		20

		8/28/00		9373		1		0		1		-8692																				822		681		221		-221

		8/29/00		9523		0		1		1		-8692																				972		831		150		150

		8/30/00		9433		0		1		-1		10174																				882		741		-90		-90

		8/31/00		9393		0		1		-1		10174																				842		781		-40		40

		9/1/00		9423		1		0		-1		10174																				872		751		30		-30

		9/4/00		9493		1		0		1		-8812																				942		681		70		-70

		9/5/00		9824		0		1		1		-8812																				1273		1012		331		331

		9/6/00		9633		1		0		-1		10454																				1082		821		-191		-191

		9/7/00		9733		0		0		1		-9012																				1182		721		100		-100

		9/8/00		9773		0		1		1		-9012																				1222		761		40		40

		9/11/00		9723		0		1		-1		10434																				1172		711		-50		-50

		9/12/00		9623		1		0		-1		10434																				1072		811		-100		100

		9/13/00		9653		0		0		1		-8872																				1102		781		30		-30

		9/14/00		9593		1		0		1		-8872																				1042		721		-60		-60

		9/15/00		9723		0		0		1		-8872																				1172		851		130		130

		9/18/00		9643		0		0		1		-8872																				1092		771		-80		-80

		9/19/00		9623		0		1		1		-8872																				1072		751		-20		-20

		9/20/00		9503		0		0		-1		10134																				952		631		-120		-120

		9/21/00		9473		0		0		-1		10134																				922		661		-30		30

		9/22/00		9352		1		0		-1		10134																				801		782		-121		121

		9/25/00		9433		1		0		1		-8732																				882		701		81		-81

		9/26/00		9493		0		0		1		-8732																				942		761		60		60

		9/27/00		9523		0		0		1		-8732																				972		791		30		30

		9/28/00		9523		1		0		1		-8732																				972		791		0		0

		9/29/00		9603		0		1		1		-8732																				1052		871		80		80

		10/2/00		9483		0		0		-1		10234																				932		751		-120		-120

		10/3/00		9503		0		0		-1		10234																				952		731		20		-20

		10/4/00		9503		1		0		-1		10234																				952		731		0		0

		10/6/00		9533		0		1		1		-8832																				982		701		30		-30

		10/9/00		9473		0		1		-1		10114																				922		641		-60		-60

		10/10/00		9403		1		0		-1		10114																				852		711		-70		70

		10/11/00		9453		0		1		1		-8792																				902		661		50		-50

		10/12/00		9473		0		1		-1		10154																				922		681		20		20

		10/13/00		9192		1		0		-1		10154																				641		962		-281		281

		10/16/00		9423		0		1		1		-8692																				872		731		231		-231

		10/17/00		9322		1		0		-1		9952																				771		630		-101		-101

		10/18/00		9423		0		0		1		-8894																				872		529		101		-101

		10/19/00		9332		0		0		1		-8894																				781		438		-91		-91

		10/20/00		9373		0		1		1		-8894																				822		479		41		41

		10/23/00		9172		0		1		-1		9450																				621		278		-201		-201

		10/24/00		9072		1		0		-1		9450																				521		378		-100		100

		10/25/00		9182		1		0		1		-8914																				631		268		110		-110

		10/26/00		9373		0		1		1		-8914																				822		459		191		191

		10/27/00		9363		0		1		-1		9812																				812		449		-10		-10

		10/30/00		9272		0		1		-1		9812																				721		540		-91		91

		10/31/00		9182		0		1		-1		9812																				631		630		-90		90

		11/2/00		9242		0		0		-1		9812																				691		570		60		-60

		11/3/00		9202		0		1		-1		9812																				651		610		-40		40

		11/6/00		9162		1		0		-1		9812																				611		650		-40		40

		11/7/00		9132		0		1		1		-8452																				581		680		-30		30

		11/8/00		9212		0		1		-1		9972																				661		760		80		80

		11/9/00		9122		1		0		-1		9972																				571		850		-90		90

		11/10/00		9132		0		0		1		-8292																				581		840		10		-10

		11/13/00		9132		0		1		1		-8292																				581		840		0		0

		11/14/00		9072		0		0		-1		9852																				521		780		-60		-60

		11/15/00		9142		0		1		-1		9852																				591		710		70		-70

		11/16/00		9182		0		0		-1		9852																				631		670		40		-40

		11/17/00		9172		1		0		-1		9852																				621		680		-10		10

		11/20/00		9172		1		0		1		-8492																				621		680		0		0

		11/21/00		9312		1		0		1		-8492																				761		820		140		140

		11/22/00		9423		1		0		1		-8492																				872		931		111		111

		11/23/00		9463		1		0		1		-8492																				912		971		40		40

		11/24/00		9673		0		1		1		-8492																				1122		1181		210		210

		11/27/00		9703		0		0		-1		10914																				1152		1211		30		30

		11/28/00		9623		1		0		-1		10914																				1072		1291		-80		80

		11/29/00		9623		1		0		1		-8332																				1072		1291		0		0

		11/30/00		9523		1		0		1		-8332																				972		1191		-100		-100

		12/4/00		9523		0		0		1		-8332																				972		1191		0		0

		12/5/00		9583		1		0		1		-8332																				1032		1251		60		60

		12/6/00		9703		1		0		1		-8332																				1152		1371		120		120

		12/7/00		9683		1		0		1		-8332																				1132		1351		-20		-20

		12/11/00		9703		1		0		1		-8332																				1152		1371		20		20

		12/12/00		9784		0		1		1		-8332																				1233		1452		81		81

		12/13/00		9763		0		1		-1		11194																				1212		1431		-21		-21

		12/14/00		9673		1		0		-1		11194																				1122		1521		-90		90

		12/15/00		9693		0		1		1		-8192																				1142		1501		20		-20

		12/18/00		9723		0		1		-1		11254																				1172		1531		30		30

		12/19/00		9673		0		0		-1		11254																				1122		1581		-50		50

		12/20/00		9673		0		1		-1		11254																				1122		1581		0		0

		12/21/00		9573		1		0		-1		11254																				1022		1681		-100		100

		12/22/00		9673		0		1		1		-8092																				1122		1581		100		-100

		12/27/00		9533		0		0		-1		10974																				982		1441		-140		-140

		12/28/00		9623		1		0		-1		10974																				1072		1351		90		-90

		12/29/00		9593		0		1		1		-8212																				1042		1381		-30		30

		1/2/01		9543		1		0		-1		10874																				992		1331		-50		-50

		1/3/01		9874		1		0		1		-8874																				1323		1000		331		-331

		1/4/01		10325		0		1		1		-8874																				1774		1451		451		451

		1/5/01		10084		1		0		-1		11294																				1533		1210		-241		-241

		1/8/01		10275		0		0		1		-9256																				1724		1019		191		-191

		1/9/01		10275		0		0		1		-9256																				1724		1019		0		0

		1/10/01		10295		0		0		1		-9256																				1744		1039		20		20

		1/11/01		10325		1		0		1		-9256																				1774		1069		30		30

		1/12/01		10515		0		1		1		-9256																				1964		1259		190		190

		1/15/01		10435		1		0		-1		11614																				1884		1179		-80		-80

		1/16/01		10485		0		0		1		-9356																				1934		1129		50		-50

		1/17/01		10475		0		0		1		-9356																				1924		1119		-10		-10

		1/18/01		10505		0		0		1		-9356																				1954		1149		30		30

		1/19/01		10475		0		1		1		-9356																				1924		1119		-30		-30

		1/22/01		10405		0		1		-1		11454																				1854		1049		-70		-70

		1/23/01		10425		0		0		-1		11454																				1874		1029		20		-20

		1/24/01		10375		1		0		-1		11454																				1824		1079		-50		50

		1/25/01		10355		1		0		1		-9256																				1804		1099		-20		20

		1/26/01		10425		1		0		1		-9256																				1874		1169		70		70

		1/29/01		10465		0		0		1		-9256																				1914		1209		40		40

		1/30/01		10435		0		1		1		-9256																				1884		1179		-30		-30

		1/31/01		10425		0		0		-1		11594																				1874		1169		-10		-10

		2/1/01		10385		0		1		-1		11594																				1834		1209		-40		40

		2/2/01		10325		0		0		-1		11594																				1774		1269		-60		60

		2/5/01		10295		0		1		-1		11594																				1744		1299		-30		30

		2/6/01		10325		0		1		-1		11594																				1774		1269		30		-30

		2/7/01		10325		0		0		-1		11594																				1774		1269		0		0

		2/8/01		10375		0		0		-1		11594																				1824		1219		50		-50

		2/9/01		10355		0		0		-1		11594																				1804		1239		-20		20

		2/12/01		10355		1		0		-1		11594																				1804		1239		0		0

		2/13/01		10315		1		0		1		-9036																				1764		1279		-40		40

		2/14/01		10315		1		0		1		-9036																				1764		1279		0		0

		2/15/01		10345		0		0		1		-9036																				1794		1309		30		30

		2/16/01		10325		0		0		1		-9036																				1774		1289		-20		-20

		2/19/01		10345		0		1		1		-9036																				1794		1309		20		20

		2/20/01		10345		1		0		-1		11654																				1794		1309		0		0

		2/21/01		10365		0		0		1		-9076																				1814		1289		20		-20

		2/22/01		10395		1		0		1		-9076																				1844		1319		30		30

		2/23/01		10475		0		1		1		-9076																				1924		1399		80		80

		2/26/01		10505		1		0		-1		11934																				1954		1429		30		30

		2/28/01		10485		0		1		1		-9036																				1934		1449		-20		20

		3/1/01		10525		0		0		-1		12014																				1974		1489		40		40

		3/2/01		10505		0		0		-1		12014																				1954		1509		-20		20

		3/5/01		10575		0		0		-1		12014																				2024		1439		70		-70

		3/6/01		10525		1		0		-1		12014																				1974		1489		-50		50

		3/7/01		10555		1		0		1		-9096																				2004		1459		30		-30

		3/8/01		10786		0		1		1		-9096																				2235		1690		231		231

		3/9/01		10646		0		1		-1		12196																				2095		1550		-140		-140

		3/12/01		10525		0		1		-1		12196																				1974		1671		-121		121

		3/13/01		10395		1		0		-1		12196																				1844		1801		-130		130

		3/14/01		10495		1		0		1		-8794																				1944		1701		100		-100

		3/15/01		10575		1		0		1		-8794																				2024		1781		80		80

		3/16/01		10726		1		0		1		-8794																				2175		1932		151		151

		3/19/01		10746		0		1		1		-8794																				2195		1952		20		20

		3/20/01		10475		0		1		-1		12156																				1924		1681		-271		-271

		3/21/01		10375		0		0		-1		12156																				1824		1781		-100		100

		3/22/01		10315		0		0		-1		12156																				1764		1841		-60		60

		3/23/01		10335		1		0		-1		12156																				1784		1821		20		-20

		3/26/01		10375		0		1		1		-8594																				1824		1781		40		-40

		3/27/01		10375		1		0		-1		12156																				1824		1781		0		0

		3/28/01		10425		1		0		1		-8694																				1874		1731		50		-50

		3/29/01		10425		1		0		1		-8694																				1874		1731		0		0

		3/30/01		10525		0		0		1		-8694																				1974		1831		100		100

		4/2/01		10535		1		0		1		-8694																				1984		1841		10		10

		4/3/01		10826		0		1		1		-8694																				2275		2132		291		291

		4/4/01		10555		0		1		-1		12416																				2004		1861		-271		-271

		4/5/01		10696		1		0		-1		12416																				2145		1720		141		-141

		4/6/01		10736		1		0		1		-9056																				2185		1680		40		-40

		4/9/01		10846		1		0		1		-9056																				2295		1790		110		110

		4/10/01		11327		0		0		1		-9056																				2776		2271		481		481

		4/11/01		11037		1		0		1		-9056																				2486		1981		-290		-290

		4/12/01		11047		0		1		1		-9056																				2496		1991		10		10

		4/17/01		10896		0		0		-1		12736																				2345		1840		-151		-151

		4/18/01		11027		0		1		-1		12736																				2476		1709		131		-131

		4/19/01		11016		0		1		-1		12736																				2465		1720		-11		11

		4/20/01		10876		0		1		-1		12736																				2325		1860		-140		140

		4/23/01		10756		0		1		-1		12736																				2205		1980		-120		120

		4/24/01		10485		0		1		-1		12736																				1934		2251		-271		271

		4/26/01		10575		0		1		-1		12736																				2024		2161		90		-90

		4/27/01		10335		1		0		-1		12736																				1784		2401		-240		240

		4/30/01		10575		0		1		1		-8414																				2024		2161		240		-240

		5/2/01		10525		0		1		-1		12636																				1974		2111		-50		-50

		5/3/01		10385		0		1		-1		12636																				1834		2251		-140		140

		5/4/01		10425		0		0		-1		12636																				1874		2211		40		-40

		5/7/01		10385		0		1		-1		12636																				1834		2251		-40		40

		5/8/01		10375		0		1		-1		12636																				1824		2261		-10		10

		5/9/01		10375		0		1		-1		12636																				1824		2261		0		0

		5/10/01		10325		0		0		-1		12636																				1774		2311		-50		50

		5/11/01		10355		1		0		-1		12636																				1804		2281		30		-30

		5/14/01		10505		1		0		1		-8374																				1954		2131		150		-150

		5/15/01		10706		1		0		1		-8374																				2155		2332		201		201

		5/16/01		10726		1		0		1		-8374																				2175		2352		20		20

		5/17/01		10796		1		0		1		-8374																				2245		2422		70		70

		5/18/01		10996		1		0		1		-8374																				2445		2622		200		200

		5/21/01		11027		1		0		1		-8374																				2476		2653		31		31

		5/22/01		11027		0		1		1		-8374																				2476		2653		0		0

		5/23/01		10816		0		1		-1		13258																				2265		2442		-211		-211

		5/24/01		10696		0		1		-1		13258																				2145		2562		-120		120

		5/25/01		10495		1		0		-1		13258																				1944		2763		-201		201

		5/28/01		10796		1		0		1		-8334																				2245		2462		301		-301

		5/29/01		10776		0		0		1		-8334																				2225		2442		-20		-20

		5/30/01		10826		0		1		1		-8334																				2275		2492		50		50

		5/31/01		10726		0		1		-1		13118																				2175		2392		-100		-100

		6/1/01		10766		1		0		-1		13118																				2215		2352		40		-40

		6/4/01		10846		0		0		1		-8574																				2295		2272		80		-80

		6/5/01		10876		0		1		1		-8574																				2325		2302		30		30

		6/6/01		10646		0		1		-1		12718																				2095		2072		-230		-230

		6/7/01		10525		1		0		-1		12718																				1974		2193		-121		121

		6/8/01		10525		1		0		1		-8332																				1974		2193		0		0

		6/11/01		10605		0		1		1		-8332																				2054		2273		80		80

		6/12/01		10475		0		1		-1		12618																				1924		2143		-130		-130

		6/13/01		10195		0		1		-1		12618																				1644		2423		-280		280

		6/15/01		10174		0		1		-1		12618																				1623		2444		-21		21

		6/18/01		9834		0		1		-1		12618																				1283		2784		-340		340

		6/19/01		9473		1		0		-1		12618																				922		3145		-361		361

		6/20/01		9363		1		0		1		-6108																				812		3255		-110		110

		6/21/01		9623		0		0		1		-6108																				1072		3515		260		260

		6/22/01		9733		1		0		1		-6108																				1182		3625		110		110

		6/25/01		9824		1		0		1		-6108																				1273		3716		91		91

		6/26/01		10124		0		1		1		-6108																				1573		4016		300		300

		6/27/01		10174		0		0		-1		14240																				1623		4066		50		50

		6/28/01		10114		0		1		-1		14240																				1563		4126		-60		60

		6/29/01		10034		0		1		-1		14240																				1483		4206		-80		80

		7/2/01		10054		0		0		-1		14240																				1503		4186		20		-20

		7/3/01		10074		0		1		-1		14240																				1523		4166		20		-20

		7/4/01		10034		1		0		-1		14240																				1483		4206		-40		40

		7/5/01		10124		1		0		1		-6008																				1573		4116		90		-90

		7/6/01		10174		1		0		1		-6008																				1623		4166		50		50

		7/9/01		10174		0		0		1		-6008																				1623		4166		0		0

		7/10/01		10124		0		0		1		-6008																				1573		4116		-50		-50

		7/11/01		10064		0		1		1		-6008																				1513		4056		-60		-60

		7/12/01		10014		0		1		-1		14020																				1463		4006		-50		-50

		7/13/01		9874		1		0		-1		14020																				1323		4146		-140		140

		7/16/01		9974		0		1		1		-5928																				1423		4046		100		-100

		7/17/01		9914		0		1		-1		13900																				1363		3986		-60		-60

		7/18/01		9824		1		0		-1		13900																				1273		4076		-90		90

		7/19/01		9824		1		0		1		-5748																				1273		4076		0		0

		7/20/01		9894		1		0		1		-5748																				1343		4146		70		70

		7/23/01		9914		0		1		1		-5748																				1363		4166		20		20

		7/24/01		9974		0		0		-1		14200																				1423		4226		60		60

		7/25/01		10054		0		1		-1		14200																				1503		4146		80		-80

		7/26/01		10024		0		0		-1		14200																				1473		4176		-30		30

		7/27/01		10034		0		1		-1		14200																				1483		4166		10		-10

		7/30/01		10024		1		0		-1		14200																				1473		4176		-10		10

		7/31/01		10074		1		0		1		-5948																				1523		4126		50		-50

		8/1/01		10104		1		0		1		-5948																				1553		4156		30		30

		8/2/01		10225		0		1		1		-5948																				1674		4277		121		121

		8/3/01		10124		1		0		-1		14300																				1573		4176		-101		-101

		8/6/01		10064		1		0		1		-5828																				1513		4236		-60		60

		8/7/01		10174		0		1		1		-5828																				1623		4346		110		110

		8/8/01		10174		0		1		-1		14520																				1623		4346		0		0

		8/9/01		10084		0		0		-1		14520																				1533		4436		-90		90

		8/10/01		10184		0		1		-1		14520																				1633		4336		100		-100

		8/13/01		10124		0		1		-1		14520																				1573		4396		-60		60

		8/14/01		10074		0		1		-1		14520																				1523		4446		-50		50

		8/16/01		10074		0		1		-1		14520																				1523		4446		0		0

		8/17/01		10024		1		0		-1		14520																				1473		4496		-50		50

		8/20/01		10054		0		0		1		-5588																				1503		4466		30		-30

		8/21/01		10044		1		0		1		-5588																				1493		4456		-10		-10

		8/22/01		10104		0		1		1		-5588																				1553		4516		60		60

		8/23/01		10124		0		1		-1		14660																				1573		4536		20		20

		8/24/01		10074		1		0		-1		14660																				1523		4586		-50		50

		8/27/01		10195		1		0		1		-5730																				1644		4465		121		-121

		37131		10335		1		0		1		-5730																				1784		4605		140		140

		37132		10325		0		0		1		-5730																				1774		4595		-10		-10

		37133		10425		0		1		1		-5730																				1874		4695		100		100

		37134		10245		0		0		-1		14760																				1694		4515		-180		-180

		37137		10174		1		0		-1		14760																				1623		4586		-71		71

		37138		10315		0		0		1		-5870																				1764		4445		141		-141

		37139		10425		0		1		1		-5870																				1874		4555		110		110

		37140		10305		1		0		-1		14740																				1754		4435		-120		-120

		37141		10475		0		0		1		-6210																				1924		4265		170		-170

		37144		10626		0		0		1		-6210																				2075		4416		151		151

		37145		10796		0		1		1		-6210																				2245		4586		170		170

		37146		10375		0		1		-1		14540																				1824		4165		-421		-421

		37147		10174		1		0		-1		14540																				1623		4366		-201		201

		37148		10375		0		1		1		-6210																				1824		4165		201		-201

		37151		10034		0		0		-1		13858																				1483		3824		-341		-341

		37152		10124		1		0		-1		13858																				1573		3734		90		-90

		37153		10626		0		1		1		-7394																				2075		3232		502		-502

		37154		10425		0		1		-1		13456																				1874		3031		-201		-201

		37155		10225		0		0		-1		13456																				1674		3231		-200		200

		37158		10235		0		1		-1		13456																				1684		3221		10		-10

		37159		10084		1		0		-1		13456																				1533		3372		-151		151

		37160		10164		1		0		1		-6872																				1613		3292		80		-80

		37161		10365		0		0		1		-6872																				1814		3493		201		201

		37162		10345		0		1		1		-6872																				1794		3473		-20		-20

		37165		10174		1		0		-1		13476																				1623		3302		-171		-171

		37166		10235		1		0		1		-6994																				1684		3241		61		-61

		37167		10425		1		0		1		-6994																				1874		3431		190		190

		37168		10495		1		0		1		-6994																				1944		3501		70		70

		37172		10676		0		1		1		-6994																				2125		3682		181		181

		37173		10575		0		1		-1		14156																				2024		3581		-101		-101

		37174		10475		0		1		-1		14156																				1924		3681		-100		100

		37175		10575		0		0		-1		14156																				2024		3581		100		-100

		37176		10485		0		0		-1		14156																				1934		3671		-90		90

		37179		10475		0		0		-1		14156																				1924		3681		-10		10

		37180		10435		1		0		-1		14156																				1884		3721		-40		40

		37181		10445		0		1		1		-6734																				1894		3711		10		-10

		37182		10235		0		0		-1		13736																				1684		3501		-210		-210

		37183		10295		0		1		-1		13736																				1744		3441		60		-60

		37186		10275		0		0		-1		13736																				1724		3461		-20		20

		37187		10315		0		1		-1		13736																				1764		3421		40		-40

		37188		10275		0		1		-1		13736																				1724		3461		-40		40

		37189		10134		0		1		-1		13736																				1583		3602		-141		141

		37190		10034		0		1		-1		13736																				1483		3702		-100		100

		37193		9874		0		1		-1		13736																				1323		3862		-160		160

		37194		9723		0		0		-1		13736																				1172		4013		-151		151

		37195		9773		1		0		-1		13736																				1222		3963		50		-50

		37197		9924		0		1		1		-6112																				1373		3812		151		-151

		37200		9784		0		1		-1		13456																				1233		3672		-140		-140

		37201		9773		1		0		-1		13456																				1222		3683		-11		11

		37202		9824		1		0		1		-6192																				1273		3632		51		-51

		37203		9834		1		0		1		-6192																				1283		3642		10		10

		37204		10014		0		0		1		-6192																				1463		3822		180		180

		37207		10044		0		0		1		-6192																				1493		3852		30		30

		37208		9974		0		1		1		-6192																				1423		3782		-70		-70

		37209		9824		0		1		-1		13456																				1273		3632		-150		-150

		37210		9773		0		1		-1		13456																				1222		3683		-51		51

		37211		9623		0		1		-1		13456																				1072		3833		-150		150

		37214		9613		1		0		-1		13456																				1062		3843		-10		10

		37215		9703		0		1		1		-5950																				1152		3753		90		-90

		37216		9543		1		0		-1		13136																				992		3593		-160		-160

		37217		9603		0		0		1		-6070																				1052		3533		60		-60

		37218		9573		0		0		1		-6070																				1022		3503		-30		-30

		37221		9603		0		0		1		-6070																				1052		3533		30		30

		37222		9603		1		0		1		-6070																				1052		3533		0		0

		37223		9613		0		1		1		-6070																				1062		3543		10		10

		37224		9523		1		0		-1		12976																				972		3453		-90		-90

		37225		9543		0		1		1		-6110																				992		3433		20		-20

		37228		9583		0		0		-1		13056																				1032		3473		40		40

		37229		9573		0		1		-1		13056																				1022		3483		-10		10

		37230		9573		0		1		-1		13056																				1022		3483		0		0

		37231		9533		1		0		-1		13056																				982		3523		-40		40

		37232		9543		1		0		1		-6030																				992		3513		10		-10

		37235		9583		0		1		1		-6030																				1032		3553		40		40

		37236		9523		0		1		-1		13016																				972		3493		-60		-60

		37237		9403		1		0		-1		13016																				852		3613		-120		120

		37238		9583		0		1		1		-6150																				1032		3433		180		-180

		37239		9523		0		1		-1		12896																				972		3373		-60		-60

		37242		9383		0		1		-1		12896																				832		3513		-140		140

		37243		9403		0		1		-1		12896																				852		3493		20		-20

		37244		9423		0		1		-1		12896																				872		3473		20		-20

		37245		9342		1		0		-1		12896																				791		3554		-81		81

		37246		9523		0		1		1		-6150																				972		3373		181		-181

		37252		9302		1		0		-1		12454																				751		3152		-221		-221

		37253		9563		0		1		1		-6672																				1012		2891		261		-261

		37258		9543		0		1		-1		12414																				992		2871		-20		-20

		37259		9403		0		0		-1		12414																				852		3011		-140		140

		37260		9443		0		1		-1		12414																				892		2971		40		-40

		37263		9443		0		1		-1		12414																				892		2971		0		0

		37264		9322		0		1		-1		12414																				771		3092		-121		121

		37265		9222		0		1		-1		12414																				671		3192		-100		100

		37266		9022		1		0		-1		12414																				471		3392		-200		200

		37267		9122		1		0		1		-5830																				571		3292		100		-100

		37270		9423		0		1		1		-5830																				872		3593		301		301

		37271		9322		1		0		-1		12814																				771		3492		-101		-101

		37272		9623		0		1		1		-6432																				1072		3191		301		-301

		37273		9603		0		0		-1		12774																				1052		3171		-20		-20

		37274		9623		1		0		-1		12774																				1072		3151		20		-20

		37277		9663		0		0		1		-6552																				1112		3111		40		-40

		37278		9723		0		1		1		-6552																				1172		3171		60		60

		37279		9663		0		1		-1		12774																				1112		3111		-60		-60

		37280		9583		0		0		-1		12774																				1032		3191		-80		80

		37281		9663		0		1		-1		12774																				1112		3111		80		-80

		37284		9643		0		1		-1		12774																				1092		3131		-20		20

		37285		9583		0		1		-1		12774																				1032		3191		-60		60

		37286		9483		1		0		-1		12774																				932		3291		-100		100

		37287		9583		1		0		1		-6392																				1032		3191		100		-100

		37288		9824		1		0		1		-6392																				1273		3432		241		241

		37291		9864		0		1		1		-6392																				1313		3472		40		40

		37292		9824		1		0		-1		13256																				1273		3432		-40		-40

		37293		9984		0		1		1		-6712																				1433		3272		160		-160

		37294		9924		0		1		-1		13136																				1373		3212		-60		-60

		37295		9864		0		1		-1		13136																				1313		3272		-60		60

		37298		9804		1		0		-1		13136																				1253		3332		-60		60

		37300		9844		1		0		1		-6552																				1293		3292		40		-40

		37301		9944		1		0		1		-6552																				1393		3392		100		100

		37302		10064		0		0		1		-6552																				1513		3512		120		120

		37305		10064		0		0		1		-6552																				1513		3512		0		0

		37306		10044		0		0		1		-6552																				1493		3492		-20		-20

		37307		10144		0		1		1		-6552																				1593		3592		100		100

		37308		10124		0		0		-1		13696																				1573		3572		-20		-20

		37309		10104		0		1		-1		13696																				1553		3592		-20		20

		37312		10024		1		0		-1		13696																				1473		3672		-80		80

		37313		10044		1		0		1		-6392																				1493		3652		20		-20

		37314		10164		0		0		1		-6392																				1613		3772		120		120

		37315		10124		0		1		1		-6392																				1573		3732		-40		-40

		37316		10184		0		1		-1		13976																				1633		3792		60		60

		37319		10205		0		1		-1		13976																				1654		3771		21		-21

		37320		10084		0		0		-1		13976																				1533		3892		-121		121

		37321		10084		0		0		-1		13976																				1533		3892		0		0

		37322		10084		0		0		-1		13976																				1533		3892		0		0

		37323		10124		1		0		-1		13976																				1573		3852		40		-40

		37326		10144		0		0		1		-6312																				1593		3832		20		-20

		37327		10144		1		0		1		-6312																				1593		3832		0		0

		37328		10164		0		0		1		-6312																				1613		3852		20		20

		37329		10225		0		1		1		-6312																				1674		3913		61		61

		37330		10144		1		0		-1		13976																				1593		3832		-81		-81

		37333		10305		0		1		1		-6634																				1754		3671		161		-161

		37334		10385		1		0		-1		14136																				1834		3751		80		80

		37335		10485		1		0		1		-6834																				1934		3651		100		-100

		37336		10646		0		1		1		-6834																				2095		3812		161		161

		37337		10565		1		0		-1		14296																				2014		3731		-81		-81

		37340		10646		1		0		1		-6996																				2095		3650		81		-81

		37341		10626		0		0		1		-6996																				2075		3630		-20		-20

		37342		10686		1		0		1		-6996																				2135		3690		60		60

		37343		10766		0		1		1		-6996																				2215		3770		80		80

		37348		10605		0		1		-1		14214																				2054		3609		-161		-161

		37349		10626		0		1		-1		14214																				2075		3588		21		-21

		37350		10666		1		0		-1		14214																				2115		3548		40		-40

		37351		10846		1		0		1		-7478																				2295		3368		180		-180

		37354		10946		0		1		1		-7478																				2395		3468		100		100

		37355		10946		0		0		-1		14414																				2395		3468		0		0

		37356		10966		1		0		-1		14414																				2415		3448		20		-20

		37357		11006		0		0		1		-7598																				2455		3408		40		-40

		37358		11027		0		0		1		-7598																				2476		3429		21		21

		37361		10445		1		0		1		-7598																				1894		2847		-582		-582

		37362		10746		0		1		1		-7598																				2195		3148		301		301

		37363		10626		0		1		-1		13654																				2075		3028		-120		-120

		37364		10605		0		1		-1		13654																				2054		3049		-21		21

		37365		10425		0		0		-1		13654																				1874		3229		-180		180

		37368		10465		1		0		-1		13654																				1914		3189		40		-40

		37369		10525		0		0		1		-7396																				1974		3129		60		-60

		37370		10525		1		0		1		-7396																				1974		3129		0		0

		37372		10545		1		0		1		-7396																				1994		3149		20		20

		37375		10746		0		1		1		-7396																				2195		3350		201		201

		37376		10766		1		0		-1		14136																				2215		3370		20		20

		37378		11006		0		1		1		-7876																				2455		3130		240		-240

		37379		10666		1		0		-1		13456																				2115		2790		-340		-340

		37382		10605		0		1		1		-7754																				2054		2851		-61		61

		37383		10646		0		0		-1		13538																				2095		2892		41		41

		37384		10646		0		0		-1		13538																				2095		2892		0		0

		37385		10706		1		0		-1		13538																				2155		2832		60		-60

		37386		10846		1		0		1		-8154																				2295		2692		140		-140

		37389		10886		0		0		1		-8154																				2335		2732		40		40

		37390		10886		1		0		1		-8154																				2335		2732		0		0

		37391		11087		1		0		1		-8154																				2536		2933		201		201

		37392		11187		0		1		1		-8154																				2636		3033		100		100

		37393		11006		0		0		-1		13858																				2455		2852		-181		-181

		37396		10986		1		0		-1		13858																				2435		2872		-20		20

		37397		11327		1		0		1		-8796																				2776		2531		341		-341

		37398		11568		1		0		1		-8796																				3017		2772		241		241

		37399		11788		0		0		1		-8796																				3237		2992		220		220

		37400		11728		1		0		1		-8796																				3177		2932		-60		-60

		37403		11808		1		0		1		-8796																				3257		3012		80		80

		37404		11909		1		0		1		-8796																				3358		3113		101		101

		37405		12049		0		1		1		-8796																				3498		3253		140		140

		37407		11949		0		1		-1		15102																				3398		3153		-100		-100

		37410		11828		0		1		-1		15102																				3277		3274		-121		121

		37411		11628		0		1		-1		15102																				3077		3474		-200		200

		37412		11488		1		0		-1		15102																				2937		3614		-140		140

		37413		11828		1		0		1		-8554																				3277		3274		340		-340

		37414		12109		0		1		1		-8554																				3558		3555		281		281

		37418		12029		0		0		-1		15504																				3478		3475		-80		-80

		37419		12029		0		1		-1		15504																				3478		3475		0		0

		37420		11808		0		1		-1		15504																				3257		3696		-221		221

		37421		11548		0		1		-1		15504																				2997		3956		-260		260

		37424		11548		0		0		-1		15504																				2997		3956		0		0

		37425		11648		1		0		-1		15504																				3097		3856		100		-100

		37426		11728		0		0		1		-7952																				3177		3776		80		-80

		37427		11588		0		1		1		-7952																				3037		3636		-140		-140

		37428		11548		0		1		0		3596																				2997		3596		-40		-40





Brisa2

		



Buy and hold

Negociação



Cimpor1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5934		0		0		0		0				Resultado final:				2271				"Buy and hold":				379								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5950		0		0		0		0								11.33								1.89				0		0		0		0		0.00		0.00		0.00

		6/14/00		5934		0		1		0		0				Nº. de negócios:				67												-16		0		-16		0		-0.08		0.00		0.00

		6/15/00		5742		1		0		0		0																				-209		0		-192		0		-1.04		0.00		0.00

		6/16/00		6415		1		0		1		-6415																				465		0		674		0		2.32		0.00		-3.36

		6/19/00		6415		0		1		1		-6415																				465		0		0		0		2.32		0.00		-3.36

		6/20/00		6258		1		0		0		-157																				308		-157.177888		-157		-157		1.54		-0.78		-4.14

		6/21/00		6303		0		1		1		-6460																				353		-157.177888		45		0		1.76		-0.78		-4.37

		6/23/00		6207		0		1		0		-253																				257		-253.409248		-96		-96		1.28		-1.26		-4.85

		6/26/00		6194		0		0		0		-253																				244		-253.409248		-13		0		1.22		-1.26		-4.78

		6/27/00		6156		0		0		0		-253																				205		-253.409248		-38		0		1.02		-1.26		-4.59

		6/28/00		6149		1		0		0		-253																				199		-253.409248		-6		0		0.99		-1.26		-4.56

		6/29/00		6175		1		0		1		-6428																				225		-253.409248		26		0		1.12		-1.26		-4.69

		6/30/00		6335		1		0		1		-6428																				385		-93.023648		160		160		1.92		-0.46		-3.89

		7/3/00		6383		1		0		1		-6428																				433		-44.907968		48		48		2.16		-0.22		-3.65

		7/4/00		6415		1		0		1		-6428																				465		-12.830848		32		32		2.32		-0.06		-3.49

		7/5/00		6560		0		0		1		-6428																				609		131.516192		144		144		3.04		0.66		-2.77

		7/6/00		6550		0		1		1		-6428																				600		121.893056		-10		-10		2.99		0.61		-2.82

		7/7/00		6451		1		0		0		22				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						500		22.453984		-99		-99		2.50		0.11		-3.31

		7/10/00		6486		1		0		1		-6464				7353				0.005501328						0.74						536		22.453984		35		0		2.67		0.11		-3.49

		7/11/00		6563		0		0		1		-6464																				613		99.439072		77		77		3.06		0.50		-3.10

		7/12/00		6576		0		0		1		-6464																				626		112.26992		13		13		3.12		0.56		-3.04

		7/13/00		6573		0		0		1		-6464				Sharpe Ratio (SR):																622		109.062208		-3		-3		3.10		0.54		-3.06

		7/14/00		6576		0		0		1		-6464				Média do retorno:								SR(BH)*:		SR(N)*:						626		112.26992		3		3		3.12		0.56		-3.04

		7/17/00		6579		0		0		1		-6464				1405.32		2058.05						1.166		2.715						629		115.477632		3		3		3.14		0.58		-3.02

		7/18/00		6592		0		0		1		-6464				Desv. padrão do retorno:																642		128.30848		13		13		3.20		0.64		-2.96

		7/19/00		6582		0		0		1		-6464				1205.58		757.99						SR(BH)**:		SR(N)**:						632		118.685344		-10		-10		3.15		0.59		-3.01

		7/20/00		6736		0		0		1		-6464												0.005		0.037						786		272.65552		154		154		3.92		1.36		-2.24

		7/21/00		6784		1		0		1		-6464				Notas:																834		320.7712		48		48		4.16		1.60		-2.00

		7/24/00		7057		1		0		1		-6464																				1107		593.42672		273		273		5.52		2.96		-0.64

		7/25/00		7362		0		0		1		-6464				- Ret(BH): Retorno do Buy and Hold.																1411		898.15936		305		305		7.04		4.48		0.88

		7/26/00		7253		1		0		1		-6464				- Ret(N): Retorno da Negociação.																1302		789.097152		-109		-109		6.50		3.94		0.34

		7/27/00		7458		0		0		1		-6464				- Baseline para a SR: 0%.																1508		994.39072		205		205		7.52		4.96		1.36

		7/28/00		7564		0		1		1		-6464																				1613		1100.245216		106		106		8.05		5.49		1.89

		7/31/00		7282		0		0		0		818																				1331		817.96656		-282		-282		6.64		4.08		0.48

		8/1/00		7346		0		1		0		818																				1395		817.96656		64		0		6.96		4.08		0.16

		8/2/00		7301		0		0		0		818																				1350		817.96656		-45		0		6.74		4.08		0.38

		8/3/00		7304		1		0		0		818																				1354		817.96656		3		0		6.75		4.08		0.37

		8/4/00		7378		1		0		1		-6560																				1427		817.96656		74		0		7.12		4.08		0.00

		8/7/00		7432		0		0		1		-6560																				1482		872.497664		55		55		7.39		4.35		0.27

		8/8/00		7506		0		0		1		-6560																				1556		946.27504		74		74		7.76		4.72		0.64

		8/9/00		7506		0		0		1		-6560																				1556		946.27504		0		0		7.76		4.72		0.64

		8/10/00		7519		0		0		1		-6560																				1569		959.105888		13		13		7.82		4.78		0.70

		8/11/00		7509		1		0		1		-6560																				1559		949.482752		-10		-10		7.78		4.74		0.66

		8/14/00		7538		1		0		1		-6560																				1588		978.35216		29		29		7.92		4.88		0.80

		8/16/00		7622		1		0		1		-6560																				1671		1061.752672		83		83		8.34		5.30		1.22

		8/17/00		7673		1		0		1		-6560																				1723		1113.076064		51		51		8.59		5.55		1.47

		8/18/00		7779		0		0		1		-6560																				1828		1218.93056		106		106		9.12		6.08		2.00

		8/21/00		7779		1		0		1		-6560																				1828		1218.93056		0		0		9.12		6.08		2.00

		8/22/00		8006		0		0		1		-6560																				2056		1446.678112		228		228		10.26		7.22		3.14

		8/23/00		7929		0		0		1		-6560																				1979		1369.693024		-77		-77		9.87		6.83		2.75

		8/24/00		7763		1		0		1		-6560																				1812		1202.892		-167		-167		9.04		6.00		1.92

		8/25/00		7968		0		1		1		-6560																				2018		1408.185568		205		205		10.06		7.02		2.94

		8/28/00		7920		0		1		0		1360																				1970		1360.069888		-48		-48		9.82		6.78		2.70

		8/29/00		7817		0		0		0		1360																				1867		1360.069888		-103		0		9.31		6.78		3.22

		8/30/00		7830		0		1		0		1360																				1880		1360.069888		13		0		9.38		6.78		3.15

		8/31/00		7788		0		1		0		1360																				1838		1360.069888		-42		0		9.17		6.78		3.36

		9/1/00		7699		0		1		0		1360																				1748		1360.069888		-90		0		8.72		6.78		3.81

		9/4/00		7557		0		0		0		1360																				1607		1360.069888		-141		0		8.02		6.78		4.51

		9/5/00		7580		0		0		0		1360																				1630		1360.069888		22		0		8.13		6.78		4.40

		9/6/00		7602		1		0		0		1360																				1652		1360.069888		22		0		8.24		6.78		4.29

		9/7/00		7715		1		0		1		-6354																				1764		1360.069888		112		0		8.80		6.78		3.73

		9/8/00		7974		0		1		1		-6354																				2024		1619.89456		260		260		10.10		8.08		5.02

		9/11/00		7878		0		0		0		1524																				1928		1523.6632		-96		-96		9.62		7.60		4.54

		9/12/00		7910		0		1		0		1524																				1960		1523.6632		32		0		9.78		7.60		4.38

		9/13/00		7872		0		0		0		1524																				1921		1523.6632		-38		0		9.58		7.60		4.58

		9/14/00		7859		1		0		0		1524																				1909		1523.6632		-13		0		9.52		7.60		4.64

		9/15/00		7910		0		0		1		-6387																				1960		1523.6632		51		0		9.78		7.60		4.38

		9/18/00		7891		1		0		1		-6387																				1941		1504.416928		-19		-19		9.68		7.50		4.29

		9/19/00		7955		1		0		1		-6387																				2005		1568.571168		64		64		10.00		7.82		4.61

		9/20/00		7997		1		0		1		-6387																				2047		1610.271424		42		42		10.21		8.03		4.82

		9/21/00		8125		1		0		1		-6387																				2175		1738.579904		128		128		10.85		8.67		5.46

		9/22/00		8067		1		0		1		-6387																				2117		1680.841088		-58		-58		10.56		8.38		5.17

		9/25/00		8119		1		0		1		-6387																				2168		1732.16448		51		51		10.82		8.64		5.42

		9/26/00		8180		1		0		1		-6387																				2229		1793.111008		61		61		11.12		8.94		5.73

		9/27/00		8212		1		0		1		-6387																				2261		1825.188128		32		32		11.28		9.10		5.89

		9/28/00		8218		1		0		1		-6387																				2268		1831.603552		6		6		11.31		9.14		5.92

		9/29/00		8276		1		0		1		-6387																				2326		1889.342368		58		58		11.60		9.42		6.21

		10/2/00		8282		0		1		1		-6387																				2332		1895.757792		6		6		11.63		9.46		6.24

		10/3/00		8196		1		0		0		1809																				2245		1809.149568		-87		-87		11.20		9.02		5.81

		10/4/00		8263		1		0		1		-6454																				2313		1809.149568		67		0		11.54		9.02		5.47

		10/6/00		8295		1		0		1		-6454																				2345		1841.226688		32		32		11.70		9.18		5.63

		10/9/00		8263		1		0		1		-6454																				2313		1809.149568		-32		-32		11.54		9.02		5.47

		10/10/00		8324		0		0		1		-6454																				2374		1870.096096		61		61		11.84		9.33		5.78

		10/11/00		8308		0		1		1		-6454																				2358		1854.057536		-16		-16		11.76		9.25		5.70

		10/12/00		8215		0		0		0		1761																				2265		1761.033888		-93		-93		11.30		8.78		5.23

		10/13/00		8173		0		0		0		1761																				2223		1761.033888		-42		0		11.09		8.78		5.44

		10/16/00		8122		0		0		0		1761																				2172		1761.033888		-51		0		10.83		8.78		5.70

		10/17/00		8340		0		0		0		1761																				2390		1761.033888		218		0		11.92		8.78		4.61

		10/18/00		8253		1		0		0		1761																				2303		1761.033888		-87		0		11.49		8.78		5.04

		10/19/00		8340		0		0		1		-6579																				2390		1761.033888		87		0		11.92		8.78		4.61

		10/20/00		8340		0		1		1		-6579																				2390		1761.033888		0		0		11.92		8.78		4.61

		10/23/00		8311		0		1		0		1732																				2361		1732.16448		-29		-29		11.78		8.64		4.46

		10/24/00		8212		0		0		0		1732																				2261		1732.16448		-99		0		11.28		8.64		4.96

		10/25/00		8183		1		0		0		1732																				2233		1732.16448		-29		0		11.14		8.64		5.10

		10/26/00		8340		0		0		1		-6608																				2390		1732.16448		157		0		11.92		8.64		4.32

		10/27/00		8340		0		0		1		-6608																				2390		1732.16448		0		0		11.92		8.64		4.32

		10/30/00		8298		0		0		1		-6608																				2348		1690.464224		-42		-42		11.71		8.43		4.11

		10/31/00		8391		1		0		1		-6608																				2441		1783.487872		93		93		12.18		8.90		4.58

		11/2/00		8443		0		1		1		-6608																				2492		1834.811264		51		51		12.43		9.15		4.83

		11/3/00		8372		0		0		0		1764																				2422		1764.2416		-71		-71		12.08		8.80		4.48

		11/6/00		8398		0		0		0		1764																				2447		1764.2416		26		0		12.21		8.80		4.35

		11/7/00		8356		0		0		0		1764																				2406		1764.2416		-42		0		12.00		8.80		4.56

		11/8/00		8385		1		0		0		1764																				2435		1764.2416		29		0		12.14		8.80		4.42

		11/9/00		8404		0		0		1		-6640																				2454		1764.2416		19		0		12.24		8.80		4.32

		11/10/00		8430		0		0		1		-6640																				2480		1789.903296		26		26		12.37		8.93		4.45

		11/13/00		8382		0		0		1		-6640																				2431		1741.787616		-48		-48		12.13		8.69		4.21

		11/14/00		8414		1		0		1		-6640																				2464		1773.864736		32		32		12.29		8.85		4.37

		11/15/00		8423		0		0		1		-6640																				2473		1783.487872		10		10		12.34		8.90		4.42

		11/16/00		8363		0		0		1		-6640																				2412		1722.541344		-61		-61		12.03		8.59		4.11

		11/17/00		8423		0		0		1		-6640																				2473		1783.487872		61		61		12.34		8.90		4.42

		11/20/00		8404		0		1		1		-6640																				2454		1764.2416		-19		-19		12.24		8.80		4.32

		11/21/00		8398		1		0		0		1758																				2447		1757.826176		-6		-6		12.21		8.77		4.29

		11/22/00		8353		0		0		1		-6595																				2403		1757.826176		-45		0		11.98		8.77		4.51

		11/23/00		8372		1		0		1		-6595																				2422		1777.072448		19		19		12.08		8.86		4.61

		11/24/00		8388		0		0		1		-6595																				2438		1793.111008		16		16		12.16		8.94		4.69

		11/27/00		8391		1		0		1		-6595																				2441		1796.31872		3		3		12.18		8.96		4.70

		11/28/00		8388		1		0		1		-6595																				2438		1793.111008		-3		-3		12.16		8.94		4.69

		11/29/00		8414		0		1		1		-6595																				2464		1818.772704		26		26		12.29		9.07		4.82

		11/30/00		8391		1		0		0		1796																				2441		1796.31872		-22		-22		12.18		8.96		4.70

		12/4/00		8423		1		0		1		-6627																				2473		1796.31872		32		0		12.34		8.96		4.54

		12/5/00		8439		0		0		1		-6627																				2489		1812.35728		16		16		12.42		9.04		4.62

		12/6/00		8472		0		1		1		-6627																				2521		1844.4344		32		32		12.58		9.20		4.78

		12/7/00		8456		0		0		0		1828																				2505		1828.39584		-16		-16		12.50		9.12		4.70

		12/11/00		8494		0		0		0		1828																				2544		1828.39584		38		0		12.69		9.12		4.51

		12/12/00		8456		0		0		0		1828																				2505		1828.39584		-38		0		12.50		9.12		4.70

		12/13/00		8456		0		0		0		1828																				2505		1828.39584		0		0		12.50		9.12		4.70

		12/14/00		8459		1		0		0		1828																				2508		1828.39584		3		0		12.51		9.12		4.69

		12/15/00		8497		0		0		1		-6669																				2547		1828.39584		38		0		12.70		9.12		4.50

		12/18/00		8504		0		1		1		-6669																				2553		1834.811264		6		6		12.74		9.15		4.53

		12/19/00		8475		0		0		0		1806																				2524		1805.941856		-29		-29		12.59		9.01		4.38

		12/20/00		8500		0		1		0		1806																				2550		1805.941856		26		0		12.72		9.01		4.26

		12/21/00		8500		1		0		0		1806																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/22/00		8500		0		0		1		-6694																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/27/00		8407		0		0		1		-6694																				2457		1712.918208		-93		-93		12.26		8.54		3.79

		12/28/00		8504		0		0		1		-6694																				2553		1809.149568		96		96		12.74		9.02		4.27

		12/29/00		8516		0		0		1		-6694																				2566		1821.980416		13		13		12.80		9.09		4.34

		1/2/01		8427		0		0		1		-6694																				2476		1732.16448		-90		-90		12.35		8.64		3.89

		1/3/01		8472		0		1		1		-6694																				2521		1777.072448		45		45		12.58		8.86		4.11

		1/4/01		8340		0		0		0		1646																				2390		1645.556256		-132		-132		11.92		8.21		3.46

		1/5/01		8186		0		0		0		1646																				2236		1645.556256		-154		0		11.15		8.21		4.22

		1/8/01		8385		0		1		0		1646																				2435		1645.556256		199		0		12.14		8.21		3.23

		1/9/01		8202		1		0		0		1646																				2252		1645.556256		-183		0		11.23		8.21		4.14

		1/10/01		8279		1		0		1		-6634																				2329		1645.556256		77		0		11.62		8.21		3.76

		1/11/01		8456		1		0		1		-6634																				2505		1821.980416		176		176		12.50		9.09		4.64

		1/12/01		8504		1		0		1		-6634																				2553		1870.096096		48		48		12.74		9.33		4.88

		1/15/01		8549		1		0		1		-6634																				2598		1915.004064		45		45		12.96		9.55		5.10

		1/16/01		8504		0		0		1		-6634																				2553		1870.096096		-45		-45		12.74		9.33		4.88

		1/17/01		8533		1		0		1		-6634																				2582		1898.965504		29		29		12.88		9.47		5.02

		1/18/01		8581		0		0		1		-6634																				2630		1947.081184		48		48		13.12		9.71		5.26

		1/19/01		8581		0		1		1		-6634																				2630		1947.081184		0		0		13.12		9.71		5.26

		1/22/01		8456		1		0		0		1822																				2505		1821.980416		-125		-125		12.50		9.09		4.64

		1/23/01		8587		1		0		1		-6765																				2637		1821.980416		132		0		13.15		9.09		3.98

		1/24/01		8581		1		0		1		-6765																				2630		1815.564992		-6		-6		13.12		9.06		3.95

		1/25/01		8767		1		0		1		-6765																				2816		2001.612288		186		186		14.05		9.98		4.88

		1/26/01		8917		1		0		1		-6765																				2967		2152.374752		151		151		14.80		10.74		5.63

		1/29/01		8982		0		0		1		-6765																				3031		2216.528992		64		64		15.12		11.06		5.95

		1/30/01		8953		1		0		1		-6765																				3002		2187.659584		-29		-29		14.98		10.91		5.81

		1/31/01		8985		1		0		1		-6765																				3034		2219.736704		32		32		15.14		11.07		5.97

		2/1/01		9302		0		0		1		-6765																				3352		2537.300192		318		318		16.72		12.66		7.55

		2/2/01		9367		1		0		1		-6765																				3416		2601.454432		64		64		17.04		12.98		7.87

		2/5/01		9302		1		0		1		-6765																				3352		2537.300192		-64		-64		16.72		12.66		7.55

		2/6/01		9399		0		0		1		-6765																				3448		2633.531552		96		96		17.20		13.14		8.03

		2/7/01		9399		0		0		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/8/01		9399		0		1		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/9/01		9017		0		1		0		2252																				3067		2251.813824		-382		-382		15.30		11.23		6.13

		2/12/01		8683		0		0		0		2252																				2733		2251.813824		-334		0		13.63		11.23		7.79

		2/13/01		8658		1		0		0		2252																				2707		2251.813824		-26		0		13.50		11.23		7.92

		2/14/01		8600		1		0		1		-6348																				2650		2251.813824		-58		0		13.22		11.23		8.21

		2/15/01		8664		1		0		1		-6348																				2714		2315.968064		64		64		13.54		11.55		8.53

		2/16/01		8828		1		0		1		-6348																				2877		2479.561376		164		164		14.35		12.37		9.34

		2/19/01		8837		1		0		1		-6348																				2887		2489.184512		10		10		14.40		12.42		9.39

		2/20/01		9142		0		0		1		-6348																				3192		2793.917152		305		305		15.92		13.94		10.91

		2/21/01		9087		1		0		1		-6348																				3137		2739.386048		-55		-55		15.65		13.66		10.64

		2/22/01		9103		1		0		1		-6348																				3153		2755.424608		16		16		15.73		13.74		10.72

		2/23/01		9190		1		0		1		-6348																				3240		2842.032832		87		87		16.16		14.18		11.15

		2/26/01		9225		1		0		1		-6348																				3275		2877.317664		35		35		16.34		14.35		11.33

		2/28/01		9354		1		0		1		-6348																				3403		3005.626144		128		128		16.98		14.99		11.97

		3/1/01		9354		1		0		1		-6348																				3403		3005.626144		0		0		16.98		14.99		11.97

		3/2/01		9444		0		0		1		-6348																				3493		3095.44208		90		90		17.42		15.44		12.42

		3/5/01		9431		1		0		1		-6348																				3480		3082.611232		-13		-13		17.36		15.38		12.35

		3/6/01		9623		0		1		1		-6348																				3673		3275.073952		192		192		18.32		16.34		13.31

		3/7/01		9594		0		0		0		3246																				3644		3246.204544		-29		-29		18.18		16.19		13.17

		3/8/01		9559		1		0		0		3246																				3609		3246.204544		-35		0		18.00		16.19		13.34

		3/9/01		9623		0		0		1		-6377																				3673		3246.204544		64		0		18.32		16.19		13.02

		3/12/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/13/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/14/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/15/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/16/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/19/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/20/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/21/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/22/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/23/01		9572		0		1		1		-6377																				3622		3194.881152		-51		-51		18.06		15.94		12.77

		3/26/01		9498		0		1		0		3121																				3548		3121.103776		-74		-74		17.70		15.57		12.40

		3/27/01		9360		1		0		0		3121																				3410		3121.103776		-138		0		17.01		15.57		13.09

		3/28/01		9655		1		0		1		-6534																				3705		3121.103776		295		0		18.48		15.57		11.62

		3/29/01		10268		0		0		1		-6534																				4318		3733.776766		613		613		21.54		18.62		14.67

		3/30/01		10634		1		0		1		-6534																				4683		4099.455936		366		366		23.36		20.45		16.50

		4/2/01		10942		1		0		1		-6534																				4991		4407.396286		308		308		24.90		21.98		18.03

		4/3/01		11387		0		0		1		-6534																				5437		4853.268256		446		446		27.12		24.21		20.26

		4/4/01		11246		0		1		1		-6534																				5296		4712.128926		-141		-141		26.42		23.50		19.55

		4/5/01		11227		0		0		0		4693																				5277		4692.882656		-19		-19		26.32		23.41		19.46

		4/6/01		10970		1		0		0		4693																				5020		4692.882656		-257		0		25.04		23.41		20.74

		4/9/01		10906		0		0		1		-6213																				4956		4692.882656		-64		0		24.72		23.41		21.06

		4/10/01		10929		0		0		1		-6213																				4978		4715.336636		22		22		24.83		23.52		21.17

		4/11/01		10393		0		1		1		-6213																				4443		4179.648736		-536		-536		22.16		20.85		18.50

		4/12/01		9110		0		1		0		2897																				3160		2896.563936		-1283		-1283		15.76		14.45		12.10

		4/17/01		8661		0		1		0		2897																				2711		2896.563936		-449		0		13.52		14.45		14.34

		4/18/01		8391		0		1		0		2897																				2441		2896.563936		-269		0		12.18		14.45		15.68

		4/19/01		8164		1		0		0		2897																				2213		2896.563936		-228		0		11.04		14.45		16.82

		4/20/01		8805		0		0		1		-5909																				2855		2896.563936		642		0		14.24		14.45		13.62

		4/23/01		8404		0		0		1		-5909																				2454		2495.599936		-401		-401		12.24		12.45		11.62

		4/24/01		8661		1		0		1		-5909																				2711		2752.216896		257		257		13.52		13.73		12.90

		4/26/01		8946		1		0		1		-5909																				2996		3037.703264		285		285		14.94		15.15		14.32

		4/27/01		8917		0		1		1		-5909																				2967		3008.833856		-29		-29		14.80		15.01		14.18

		4/30/01		8603		0		0		0		2694																				2653		2694.47808		-314		-314		13.23		13.44		12.61

		5/2/01		8789		0		1		0		2694																				2839		2694.47808		186		0		14.16		13.44		11.68

		5/3/01		8500		0		0		0		2694																				2550		2694.47808		-289		0		12.72		13.44		13.12

		5/4/01		8552		1		0		0		2694																				2601		2694.47808		51		0		12.98		13.44		12.86

		5/7/01		8581		1		0		1		-5886																				2630		2694.47808		29		0		13.12		13.44		12.72

		5/8/01		8674		0		0		1		-5886																				2723		2787.501728		93		93		13.58		13.90		13.18

		5/9/01		8645		0		1		1		-5886																				2694		2758.63232		-29		-29		13.44		13.76		13.04

		5/10/01		8568		0		1		0		2682																				2617		2681.647232		-77		-77		13.06		13.38		12.66

		5/11/01		8398		0		1		0		2682																				2447		2681.647232		-170		0		12.21		13.38		13.50

		5/14/01		8116		0		0		0		2682																				2165		2681.647232		-282		0		10.80		13.38		14.91

		5/15/01		8212		1		0		0		2682																				2261		2681.647232		96		0		11.28		13.38		14.43

		5/16/01		8247		1		0		1		-5565																				2297		2681.647232		35		0		11.46		13.38		14.26

		5/17/01		8308		0		1		1		-5565																				2358		2742.59376		61		61		11.76		13.68		14.56

		5/18/01		8019		0		1		0		2454																				2069		2453.89968		-289		-289		10.32		12.24		13.12

		5/21/01		7715		0		1		0		2454																				1764		2453.89968		-305		0		8.80		12.24		14.64

		5/22/01		7509		0		0		0		2454																				1559		2453.89968		-205		0		7.78		12.24		15.66

		5/23/01		7490		1		0		0		2454																				1540		2453.89968		-19		0		7.68		12.24		15.76

		5/24/01		7702		0		0		1		-5248																				1751		2453.89968		212		0		8.74		12.24		14.70

		5/25/01		7763		1		0		1		-5248																				1812		2514.846208		61		61		9.04		12.54		15.01

		5/28/01		8337		1		0		1		-5248																				2387		3089.026656		574		574		11.90		15.41		17.87

		5/29/01		8619		0		1		1		-5248																				2669		3371.305312		282		282		13.31		16.82		19.28

		5/30/01		8090		0		0		0		2842																				2140		2842.032832		-529		-529		10.67		14.18		16.64

		5/31/01		8083		0		1		0		2842																				2133		2842.032832		-6		0		10.64		14.18		16.67

		6/1/01		7891		1		0		0		2842																				1941		2842.032832		-192		0		9.68		14.18		17.63

		6/4/01		8180		0		0		1		-5338																				2229		2842.032832		289		0		11.12		14.18		16.19

		6/5/01		8045		0		0		1		-5338																				2095		2707.308928		-135		-135		10.45		13.50		15.52

		6/6/01		8019		1		0		1		-5338																				2069		2681.647232		-26		-26		10.32		13.38		15.39

		6/7/01		7971		0		0		1		-5338																				2021		2633.531552		-48		-48		10.08		13.14		15.15

		6/8/01		7843		0		1		1		-5338																				1893		2505.223072		-128		-128		9.44		12.50		14.51

		6/11/01		7548		0		0		0		2210																				1597		2210.113568		-295		-295		7.97		11.02		13.04

		6/12/01		7631		0		0		0		2210																				1681		2210.113568		83		0		8.38		11.02		12.62

		6/13/01		7506		1		0		0		2210																				1556		2210.113568		-125		0		7.76		11.02		13.25

		6/15/01		7843		0		1		1		-5633																				1893		2210.113568		337		0		9.44		11.02		11.57

		6/18/01		7634		0		1		0		2002																				1684		2001.612288		-209		-209		8.40		9.98		10.53

		6/19/01		7378		0		1		0		2002																				1427		2001.612288		-257		0		7.12		9.98		11.81

		6/20/01		7278		0		1		0		2002																				1328		2001.612288		-99		0		6.62		9.98		12.30

		6/21/01		7275		1		0		0		2002																				1325		2001.612288		-3		0		6.61		9.98		12.32

		6/22/01		7403		0		1		1		-5402																				1453		2001.612288		128		0		7.25		9.98		11.68

		6/25/01		7349		0		0		0		1947																				1399		1947.081184		-55		-55		6.98		9.71		11.41

		6/26/01		7384		0		0		0		1947																				1434		1947.081184		35		0		7.15		9.71		11.23

		6/27/01		7362		0		1		0		1947																				1411		1947.081184		-22		0		7.04		9.71		11.34

		6/28/01		7063		0		0		0		1947																				1113		1947.081184		-298		0		5.55		9.71		12.83

		6/29/01		7073		1		0		0		1947																				1123		1947.081184		10		0		5.60		9.71		12.78

		7/2/01		7342		0		0		1		-5395																				1392		1947.081184		269		0		6.94		9.71		11.44

		7/3/01		7314		1		0		1		-5395																				1363		1918.211776		-29		-29		6.80		9.57		11.30

		7/4/01		7394		1		0		1		-5395																				1443		1998.404576		80		80		7.20		9.97		11.70

		7/5/01		7477		1		0		1		-5395																				1527		2081.805088		83		83		7.62		10.38		12.11

		7/6/01		7699		0		1		1		-5395																				1748		2303.137216		221		221		8.72		11.49		13.22

		7/9/01		7410		0		0		0		2014																				1460		2014.443136		-289		-289		7.28		10.05		11.78

		7/10/01		7458		0		1		0		2014																				1508		2014.443136		48		0		7.52		10.05		11.54

		7/11/01		7381		0		0		0		2014																				1431		2014.443136		-77		0		7.14		10.05		11.92

		7/12/01		7535		0		1		0		2014																				1585		2014.443136		154		0		7.90		10.05		11.15

		7/13/01		7471		0		0		0		2014																				1520		2014.443136		-64		0		7.58		10.05		11.47

		7/16/01		7493		1		0		0		2014																				1543		2014.443136		22		0		7.70		10.05		11.36

		7/17/01		7522		0		0		1		-5508																				1572		2014.443136		29		0		7.84		10.05		11.22

		7/18/01		7490		0		0		1		-5508																				1540		1982.366016		-32		-32		7.68		9.89		11.06

		7/19/01		7506		0		0		1		-5508																				1556		1998.404576		16		16		7.76		9.97		11.14

		7/20/01		7445		0		0		1		-5508																				1495		1937.458048		-61		-61		7.46		9.66		10.83

		7/23/01		7452		0		0		1		-5508																				1501		1943.873472		6		6		7.49		9.70		10.86

		7/24/01		7416		0		1		1		-5508																				1466		1908.58864		-35		-35		7.31		9.52		10.69

		7/25/01		7381		0		1		0		1873																				1431		1873.303808		-35		-35		7.14		9.34		10.51

		7/26/01		7163		0		0		0		1873																				1213		1873.303808		-218		0		6.05		9.34		11.60

		7/27/01		7314		1		0		0		1873																				1363		1873.303808		151		0		6.80		9.34		10.85

		7/30/01		7310		0		0		1		-5437																				1360		1873.303808		-3		0		6.78		9.34		10.86

		7/31/01		7474		0		0		1		-5437																				1524		2036.89712		164		164		7.60		10.16		11.68

		8/1/01		7426		0		1		1		-5437																				1476		1988.78144		-48		-48		7.36		9.92		11.44

		8/2/01		7426		0		1		0		1989																				1476		1988.78144		0		0		7.36		9.92		11.44

		8/3/01		6576		0		1		0		1989																				626		1988.78144		-850		0		3.12		9.92		15.68

		8/6/01		6316		0		1		0		1989																				366		1988.78144		-260		0		1.82		9.92		16.98

		8/7/01		6104		0		0		0		1989																				154		1988.78144		-212		0		0.77		9.92		18.03

		8/8/01		6098		1		0		0		1989																				148		1988.78144		-6		0		0.74		9.92		18.06

		8/9/01		6133		1		0		1		-4144																				183		1988.78144		35		0		0.91		9.92		17.89

		8/10/01		6383		1		0		1		-4144																				433		2238.982976		250		250		2.16		11.17		19.14

		8/13/01		6415		1		0		1		-4144																				465		2271.060096		32		32		2.32		11.33		19.30

		8/14/01		6897		0		0		1		-4144																				946		2752.216896		481		481		4.72		13.73		21.70

		8/16/01		6800		0		1		1		-4144																				850		2655.985536		-96		-96		4.24		13.25		21.22

		8/17/01		6537		0		1		0		2393																				587		2392.953152		-263		-263		2.93		11.94		19.90

		8/20/01		6396		0		0		0		2393																				446		2392.953152		-141		0		2.22		11.94		20.61

		8/21/01		6303		0		0		0		2393																				353		2392.953152		-93		0		1.76		11.94		21.07

		8/22/01		6415		1		0		0		2393																				465		2392.953152		112		0		2.32		11.94		20.51

		8/23/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/24/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/27/01		6464		0		0		1		-4022																				513		2441.068832		48		48		2.56		12.18		20.75

		8/28/01		6419		0		1		1		-4022																				468		2396.160864		-45		-45		2.34		11.95		20.53

		8/29/01		6332		0		0		0		2310																				382		2309.55264		-87		-87		1.90		11.52		20.10

		8/30/01		6338		0		0		0		2310																				388		2309.55264		6		0		1.94		11.52		20.06

		8/31/01		6415		0		0		0		2310																				465		2309.55264		77		0		2.32		11.52		19.68

		9/3/01		6415		0		0		0		2310																				465		2309.55264		0		0		2.32		11.52		19.68

		9/4/01		6422		0		1		0		2310																				472		2309.55264		6		0		2.35		11.52		19.65

		9/5/01		6371		0		1		0		2310																				420		2309.55264		-51		0		2.10		11.52		19.90

		9/6/01		6322		0		1		0		2310																				372		2309.55264		-48		0		1.86		11.52		20.14

		9/7/01		6146		0		1		0		2310																				196		2309.55264		-176		0		0.98		11.52		21.02

		9/10/01		5809		0		1		0		2310																				-141		2309.55264		-337		0		-0.70		11.52		22.70

		9/11/01		5690		0		1		0		2310																				-260		2309.55264		-119		0		-1.30		11.52		23.30

		9/12/01		5588		0		0		0		2310																				-362		2309.55264		-103		0		-1.81		11.52		23.81

		9/13/01		5620		1		0		0		2310																				-330		2309.55264		32		0		-1.65		11.52		23.65

		9/14/01		5655		0		0		1		-3346																				-295		2309.55264		35		0		-1.47		11.52		23.47

		9/17/01		5469		1		0		1		-3346																				-481		2123.505344		-186		-186		-2.40		10.59		22.54

		9/18/01		5591		1		0		1		-3346																				-359		2245.3984		122		122		-1.79		11.20		23.15

		9/19/01		5774		0		0		1		-3346																				-176		2428.237984		183		183		-0.88		12.11		24.06

		9/20/01		5642		0		1		1		-3346																				-308		2296.721792		-132		-132		-1.54		11.46		23.41

		9/21/01		5597		1		0		0		2252																				-353		2251.813824		-45		-45		-1.76		11.23		23.18

		9/24/01		5748		1		0		1		-3496																				-202		2251.813824		151		0		-1.01		11.23		22.43

		9/25/01		5742		0		0		1		-3496																				-209		2245.3984		-6		-6		-1.04		11.20		22.40

		9/26/01		5774		1		0		1		-3496																				-176		2277.47552		32		32		-0.88		11.36		22.56

		9/27/01		5854		0		1		1		-3496																				-96		2357.66832		80		80		-0.48		11.76		22.96

		9/28/01		5774		0		0		0		2277																				-176		2277.47552		-80		-80		-0.88		11.36		22.56

		10/1/01		5915		1		0		0		2277																				-35		2277.47552		141		0		-0.18		11.36		21.86

		10/2/01		5886		0		0		1		-3609																				-64		2277.47552		-29		0		-0.32		11.36		22.00

		10/3/01		5934		0		0		1		-3609																				-16		2325.5912		48		48		-0.08		11.60		22.24

		10/4/01		5902		1		0		1		-3609																				-48		2293.51408		-32		-32		-0.24		11.44		22.08

		10/8/01		5777		1		0		1		-3609																				-173		2168.413312		-125		-125		-0.86		10.82		21.46

		10/9/01		6104		0		0		1		-3609																				154		2495.599936		327		327		0.77		12.45		23.09

		10/10/01		6098		0		0		1		-3609																				148		2489.184512		-6		-6		0.74		12.42		23.06

		10/11/01		6101		0		0		1		-3609																				151		2492.392224		3		3		0.75		12.43		23.07

		10/12/01		6095		0		1		1		-3609																				144		2485.9768		-6		-6		0.72		12.40		23.04

		10/15/01		5921		0		1		0		2313																				-29		2312.760352		-173		-173		-0.14		11.54		22.18

		10/16/01		5742		0		1		0		2313																				-209		2312.760352		-180		0		-1.04		11.54		23.07

		10/17/01		5735		0		1		0		2313																				-215		2312.760352		-6		0		-1.07		11.54		23.10

		10/18/01		5732		1		0		0		2313																				-218		2312.760352		-3		0		-1.09		11.54		23.12

		10/19/01		5822		0		1		1		-3509																				-128		2312.760352		90		0		-0.64		11.54		22.67

		10/22/01		5774		0		0		0		2265																				-176		2264.644672		-48		-48		-0.88		11.30		22.43

		10/23/01		5748		1		0		0		2265																				-202		2264.644672		-26		0		-1.01		11.30		22.56

		10/24/01		5867		0		0		1		-3602																				-83		2264.644672		119		0		-0.42		11.30		21.97

		10/25/01		5790		1		0		1		-3602																				-160		2187.659584		-77		-77		-0.80		10.91		21.58

		10/26/01		5909		1		0		1		-3602																				-42		2306.344928		119		119		-0.21		11.50		22.18

		10/29/01		5883		0		1		1		-3602																				-67		2280.683232		-26		-26		-0.34		11.38		22.05

		10/30/01		5854		1		0		0		2252																				-96		2251.813824		-29		-29		-0.48		11.23		21.90

		10/31/01		5934		0		0		1		-3682																				-16		2251.813824		80		0		-0.08		11.23		21.50

		11/2/01		5966		0		1		1		-3682																				16		2283.890944		32		32		0.08		11.39		21.66

		11/5/01		5966		1		0		0		2284																				16		2283.890944		0		0		0.08		11.39		21.66

		11/6/01		6095		1		0		1		-3811																				144		2283.890944		128		0		0.72		11.39		21.02

		11/7/01		6133		0		0		1		-3811																				183		2322.383488		38		38		0.91		11.58		21.22

		11/8/01		6095		0		1		1		-3811																				144		2283.890944		-38		-38		0.72		11.39		21.02

		11/9/01		5950		1		0		0		2140																				0		2139.543904		-144		-144		0.00		10.67		20.30

		11/12/01		6130		1		0		1		-3990																				180		2139.543904		180		0		0.90		10.67		19.41

		11/13/01		6255		1		0		1		-3990																				305		2264.644672		125		125		1.52		11.30		20.03

		11/14/01		6245		0		1		1		-3990																				295		2255.021536		-10		-10		1.47		11.25		19.98

		11/15/01		6201		1		0		0		2210																				250		2210.113568		-45		-45		1.25		11.02		19.76

		11/16/01		6178		0		1		1		-3968																				228		2210.113568		-22		0		1.14		11.02		19.87

		11/19/01		6095		0		0		0		2127																				144		2126.713056		-83		-83		0.72		10.61		19.46

		11/20/01		6130		1		0		0		2127																				180		2126.713056		35		0		0.90		10.61		19.28

		11/21/01		6111		0		0		1		-3984																				160		2126.713056		-19		0		0.80		10.61		19.38

		11/22/01		6127		0		1		1		-3984																				176		2142.751616		16		16		0.88		10.69		19.46

		11/23/01		5966		0		0		0		1982																				16		1982.366016		-160		-160		0.08		9.89		18.66

		11/26/01		5950		1		0		0		1982																				0		1982.366016		-16		0		0.00		9.89		18.74

		11/27/01		6034		1		0		1		-4051																				83		1982.366016		83		0		0.42		9.89		18.32

		11/28/01		6107		0		1		1		-4051																				157		2056.143392		74		74		0.78		10.26		18.69

		11/29/01		6127		0		1		0		2075																				176		2075.389664		19		19		0.88		10.35		18.78

		11/30/01		6030		0		0		0		2075																				80		2075.389664		-96		0		0.40		10.35		19.26

		12/3/01		5925		1		0		0		2075																				-26		2075.389664		-106		0		-0.13		10.35		19.79

		12/4/01		6063		1		0		1		-3987																				112		2075.389664		138		0		0.56		10.35		19.10

		12/5/01		6303		0		0		1		-3987																				353		2315.968064		241		241		1.76		11.55		20.30

		12/6/01		6255		0		1		1		-3987																				305		2267.852384		-48		-48		1.52		11.31		20.06

		12/7/01		6197		1		0		0		2210																				247		2210.113568		-58		-58		1.23		11.02		19.78

		12/10/01		6255		1		0		1		-4045																				305		2210.113568		58		0		1.52		11.02		19.49

		12/11/01		6322		1		0		1		-4045																				372		2277.47552		67		67		1.86		11.36		19.82

		12/12/01		6371		0		1		1		-4045																				420		2325.5912		48		48		2.10		11.60		20.06

		12/13/01		6329		0		1		0		2284																				379		2283.890944		-42		-42		1.89		11.39		19.86

		12/14/01		6229		0		0		0		2284																				279		2283.890944		-99		0		1.39		11.39		20.35

		12/17/01		6191		0		0		0		2284																				241		2283.890944		-38		0		1.20		11.39		20.54

		12/18/01		6207		0		1		0		2284																				257		2283.890944		16		0		1.28		11.39		20.46

		12/19/01		6120		0		0		0		2284																				170		2283.890944		-87		0		0.85		11.39		20.90

		12/20/01		6130		1		0		0		2284																				180		2283.890944		10		0		0.90		11.39		20.85

		12/21/01		6152		0		1		1		-3869																				202		2283.890944		22		0		1.01		11.39		20.74

		12/27/01		6130		1		0		0		2261																				180		2261.43696		-22		-22		0.90		11.28		20.62

		12/28/01		6281		0		0		1		-4019																				330		2261.43696		151		0		1.65		11.28		19.87

		1/2/02		6303		0		0		1		-4019																				353		2283.890944		22		22		1.76		11.39		19.98

		1/3/02		6303		1		0		1		-4019																				353		2283.890944		0		0		1.76		11.39		19.98

		1/4/02		6338		1		0		1		-4019																				388		2319.175776		35		35		1.94		11.57		20.16

		1/7/02		6306		0		0		1		-4019																				356		2287.098656		-32		-32		1.78		11.41		20.00

		1/8/02		6319		0		1		1		-4019																				369		2299.929504		13		13		1.84		11.47		20.06

		1/9/02		6313		0		1		0		2294																				362		2293.51408		-6		-6		1.81		11.44		20.03

		1/10/02		6268		0		0		0		2294																				318		2293.51408		-45		0		1.58		11.44		20.26

		1/11/02		6281		1		0		0		2294																				330		2293.51408		13		0		1.65		11.44		20.19

		1/14/02		6377		0		1		1		-4083																				427		2293.51408		96		0		2.13		11.44		19.71

		1/15/02		6329		1		0		0		2245																				379		2245.3984		-48		-48		1.89		11.20		19.47

		1/16/02		6399		0		0		1		-4154																				449		2245.3984		71		0		2.24		11.20		19.12

		1/17/02		6374		1		0		1		-4154																				423		2219.736704		-26		-26		2.11		11.07		18.99

		1/18/02		6480		0		1		1		-4154																				529		2325.5912		106		106		2.64		11.60		19.52

		1/21/02		6415		0		0		0		2261																				465		2261.43696		-64		-64		2.32		11.28		19.20

		1/22/02		6403		0		0		0		2261																				452		2261.43696		-13		0		2.26		11.28		19.26

		1/23/02		6399		1		0		0		2261																				449		2261.43696		-3		0		2.24		11.28		19.28

		1/24/02		6454		0		1		1		-4192																				504		2261.43696		55		0		2.51		11.28		19.01

		1/25/02		6473		0		1		0		2281																				523		2280.683232		19		19		2.61		11.38		19.10

		1/28/02		6406		1		0		0		2281																				455		2280.683232		-67		0		2.27		11.38		19.44

		1/29/02		6448		1		0		1		-4167																				497		2280.683232		42		0		2.48		11.38		19.23

		1/30/02		6435		0		0		1		-4167																				484		2267.852384		-13		-13		2.42		11.31		19.17

		1/31/02		6451		1		0		1		-4167																				500		2283.890944		16		16		2.50		11.39		19.25

		2/1/02		6576		1		0		1		-4167																				626		2408.991712		125		125		3.12		12.02		19.87

		2/4/02		6553		0		1		1		-4167																				603		2386.537728		-22		-22		3.01		11.90		19.76

		2/5/02		6534		1		0		0		2367																				584		2367.291456		-19		-19		2.91		11.81		19.66

		2/6/02		6640		0		1		1		-4273																				690		2367.291456		106		0		3.44		11.81		19.14

		2/7/02		6489		1		0		0		2217																				539		2216.528992		-151		-151		2.69		11.06		18.38

		2/8/02		6496		0		0		1		-4279																				545		2216.528992		6		0		2.72		11.06		18.35

		2/11/02		6518		0		0		1		-4279																				568		2238.982976		22		22		2.83		11.17		18.46

		2/13/02		6512		0		1		1		-4279																				561		2232.567552		-6		-6		2.80		11.14		18.43

		2/14/02		6486		1		0		0		2207																				536		2206.905856		-26		-26		2.67		11.01		18.30

		2/15/02		6576		0		1		1		-4369																				626		2206.905856		90		0		3.12		11.01		17.86

		2/18/02		6496		0		0		0		2127																				545		2126.713056		-80		-80		2.72		10.61		17.46

		2/19/02		6502		0		1		0		2127																				552		2126.713056		6		0		2.75		10.61		17.42

		2/20/02		6448		0		0		0		2127																				497		2126.713056		-55		0		2.48		10.61		17.70

		2/21/02		6467		0		1		0		2127																				516		2126.713056		19		0		2.58		10.61		17.60

		2/22/02		6451		0		1		0		2127																				500		2126.713056		-16		0		2.50		10.61		17.68

		2/25/02		6319		1		0		0		2127																				369		2126.713056		-132		0		1.84		10.61		18.34

		2/26/02		6460		0		1		1		-4334																				510		2126.713056		141		0		2.54		10.61		17.63

		2/27/02		6387		0		1		0		2053																				436		2052.93568		-74		-74		2.18		10.24		17.26

		2/28/02		6313		1		0		0		2053																				362		2052.93568		-74		0		1.81		10.24		17.63

		3/1/02		6508		0		1		1		-4456																				558		2052.93568		196		0		2.78		10.24		16.66

		3/4/02		6438		0		1		0		1982																				488		1982.366016		-71		-71		2.43		9.89		16.30

		3/5/02		6377		1		0		0		1982																				427		1982.366016		-61		0		2.13		9.89		16.61

		3/6/02		6467		1		0		1		-4484																				516		1982.366016		90		0		2.58		9.89		16.16

		3/7/02		6608		0		1		1		-4484																				658		2123.505344		141		141		3.28		10.59		16.86

		3/8/02		6473		0		1		0		1989																				523		1988.78144		-135		-135		2.61		9.92		16.19

		3/11/02		6448		1		0		0		1989																				497		1988.78144		-26		0		2.48		9.92		16.32

		3/12/02		6435		1		0		1		-4446																				484		1988.78144		-13		0		2.42		9.92		16.38

		3/13/02		6473		0		1		1		-4446																				523		2027.273984		38		38		2.61		10.11		16.58

		3/14/02		6367		0		0		0		1921																				417		1921.419488		-106		-106		2.08		9.58		16.05

		3/15/02		6374		0		1		0		1921																				423		1921.419488		6		0		2.11		9.58		16.02

		3/18/02		6329		0		1		0		1921																				379		1921.419488		-45		0		1.89		9.58		16.24

		3/19/02		6326		0		0		0		1921																				375		1921.419488		-3		0		1.87		9.58		16.26

		3/20/02		6345		0		1		0		1921																				395		1921.419488		19		0		1.97		9.58		16.16

		3/21/02		6306		1		0		0		1921																				356		1921.419488		-38		0		1.78		9.58		16.35

		3/22/02		6319		0		0		1		-4398																				369		1921.419488		13		0		1.84		9.58		16.29

		3/25/02		6313		0		1		1		-4398																				362		1915.004064		-6		-6		1.81		9.55		16.26

		3/26/02		6277		0		0		0		1880																				327		1879.719232		-35		-35		1.63		9.38		16.08

		3/27/02		6277		1		0		0		1880																				327		1879.719232		0		0		1.63		9.38		16.08

		3/28/02		6303		0		1		1		-4423																				353		1879.719232		26		0		1.76		9.38		15.95

		4/2/02		6258		0		1		0		1835																				308		1834.811264		-45		-45		1.54		9.15		15.73

		4/3/02		6146		0		0		0		1835																				196		1834.811264		-112		0		0.98		9.15		16.29

		4/4/02		6143		0		1		0		1835																				192		1834.811264		-3		0		0.96		9.15		16.30

		4/5/02		6175		0		0		0		1835																				225		1834.811264		32		0		1.12		9.15		16.14

		4/8/02		6146		1		0		0		1835																				196		1834.811264		-29		0		0.98		9.15		16.29

		4/9/02		6156		1		0		1		-4321																				205		1834.811264		10		0		1.02		9.15		16.24

		4/10/02		6265		1		0		1		-4321																				314		1943.873472		109		109		1.57		9.70		16.78

		4/11/02		6354		0		0		1		-4321																				404		2033.689408		90		90		2.02		10.14		17.23

		4/12/02		6310		0		0		1		-4321																				359		1988.78144		-45		-45		1.79		9.92		17.01

		4/15/02		6191		1		0		1		-4321																				241		1870.096096		-119		-119		1.20		9.33		16.42

		4/16/02		6255		1		0		1		-4321																				305		1934.250336		64		64		1.52		9.65		16.74

		4/17/02		6236		1		0		1		-4321																				285		1915.004064		-19		-19		1.42		9.55		16.64

		4/18/02		6332		1		0		1		-4321																				382		2011.235424		96		96		1.90		10.03		17.12

		4/19/02		6396		0		1		1		-4321																				446		2075.389664		64		64		2.22		10.35		17.44

		4/22/02		6303		0		1		0		1982																				353		1982.366016		-93		-93		1.76		9.89		16.98

		4/23/02		6335		0		0		0		1982																				385		1982.366016		32		0		1.92		9.89		16.82

		4/24/02		6329		0		0		0		1982																				379		1982.366016		-6		0		1.89		9.89		16.85

		4/26/02		6380		0		0		0		1982																				430		1982.366016		51		0		2.14		9.89		16.59

		4/29/02		6412		0		1		0		1982																				462		1982.366016		32		0		2.30		9.89		16.43

		4/30/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/2/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/3/02		6419		1		0		0		1982																				468		1982.366016		6		0		2.34		9.89		16.40

		5/6/02		6399		1		0		1		-4417																				449		1982.366016		-19		0		2.24		9.89		16.50

		5/7/02		6784		0		0		1		-4417																				834		2367.291456		385		385		4.16		11.81		18.42

		5/8/02		6794		0		0		1		-4417																				844		2376.914592		10		10		4.21		11.86		18.46

		5/9/02		6842		1		0		1		-4417																				892		2425.030272		48		48		4.45		12.10		18.70

		5/10/02		7214		1		0		1		-4417																				1264		2797.124864		372		372		6.30		13.95		20.56

		5/13/02		7474		0		0		1		-4417																				1524		3056.949536		260		260		7.60		15.25		21.86

		5/14/02		7371		0		0		1		-4417																				1421		2954.302752		-103		-103		7.09		14.74		21.34

		5/15/02		7346		0		1		1		-4417																				1395		2928.641056		-26		-26		6.96		14.61		21.22

		5/16/02		6961		0		1		0		2544																				1010		2543.715616		-385		-385		5.04		12.69		19.30

		5/17/02		6557		1		0		0		2544																				606		2543.715616		-404		0		3.02		12.69		21.31

		5/20/02		6845		0		0		1		-4302																				895		2543.715616		289		0		4.46		12.69		19.87

		5/21/02		6784		0		1		1		-4302																				834		2482.769088		-61		-61		4.16		12.38		19.57

		5/22/02		6605		0		0		0		2303																				654		2303.137216		-180		-180		3.26		11.49		18.67

		5/23/02		6640		1		0		0		2303																				690		2303.137216		35		0		3.44		11.49		18.50

		5/24/02		6993		0		0		1		-4690																				1043		2303.137216		353		0		5.20		11.49		16.74

		5/27/02		6836		1		0		1		-4690																				885		2145.959328		-157		-157		4.42		10.70		15.95

		5/28/02		7336		0		0		1		-4690																				1386		2646.3624		500		500		6.91		13.20		18.45

		5/29/02		7246		0		1		1		-4690																				1296		2556.546464		-90		-90		6.46		12.75		18.00

		5/31/02		7073		0		1		0		2383																				1123		2383.330016		-173		-173		5.60		11.89		17.14

		6/3/02		6733		0		0		0		2383																				783		2383.330016		-340		0		3.90		11.89		18.83

		6/4/02		6714		0		0		0		2383																				763		2383.330016		-19		0		3.81		11.89		18.93

		6/5/02		6743		1		0		0		2383																				792		2383.330016		29		0		3.95		11.89		18.78

		6/6/02		6861		0		1		1		-4478																				911		2383.330016		119		0		4.54		11.89		18.19

		6/7/02		6675		0		1		0		2197																				725		2197.28272		-186		-186		3.62		10.96		17.26

		6/11/02		6624		0		1		0		2197																				674		2197.28272		-51		0		3.36		10.96		17.52

		6/12/02		6371		0		1		0		2197																				420		2197.28272		-253		0		2.10		10.96		18.78

		6/13/02		6204		0		1		0		2197																				253		2197.28272		-167		0		1.26		10.96		19.62

		6/14/02		6220		0		1		0		2197																				269		2197.28272		16		0		1.34		10.96		19.54

		6/17/02		6245		0		0		0		2197																				295		2197.28272		26		0		1.47		10.96		19.41

		6/18/02		6143		1		0		0		2197																				192		2197.28272		-103		0		0.96		10.96		19.92

		6/19/02		6255		1		0		1		-4058																				305		2197.28272		112		0		1.52		10.96		19.36

		6/20/02		6448		0		0		1		-4058																				497		2389.74544		192		192		2.48		11.92		20.32

		6/21/02		6329		0		1		0		2271																				379		2271.060096		-119		-119		1.89		11.33		19.73





Cimpor1

		



Buy and hold

Negociação1

Negociação2



Cimpor2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5934		0		0		0		0				Resultado final:				3955				"Buy and hold":				379								Ret(BH)		Ret(N)

		6/13/00		5950		0		0		0		0								19.73								1.89				0		0		0		0

		6/14/00		5934		0		1		0		0				Nº. de negócios:				134												-16		0		-16		0

		6/15/00		5742		1		0		-1		5742																				-209		0		-192		0

		6/16/00		6415		1		0		1		-7089																				465		-673.61952		674		-674

		6/19/00		6415		0		1		1		-7089																				465		-673.61952		0		0

		6/20/00		6258		1		0		-1		5427																				308		-830.797408		-157		-157

		6/21/00		6303		0		1		1		-7179																				353		-875.705376		45		-45

		6/23/00		6207		0		1		-1		5235																				257		-971.936736		-96		-96

		6/26/00		6194		0		0		-1		5235																				244		-959.105888		-13		13

		6/27/00		6156		0		0		-1		5235																				205		-920.613344		-38		38

		6/28/00		6149		1		0		-1		5235																				199		-914.19792		-6		6

		6/29/00		6175		1		0		1		-7115																				225		-939.859616		26		-26

		6/30/00		6335		1		0		1		-7115																				385		-779.474016		160		160

		7/3/00		6383		1		0		1		-7115																				433		-731.358336		48		48

		7/4/00		6415		1		0		1		-7115																				465		-699.281216		32		32

		7/5/00		6560		0		0		1		-7115																				609		-554.934176		144		144

		7/6/00		6550		0		1		1		-7115																				600		-564.557312		-10		-10

		7/7/00		6451		1		0		-1		5787																				500		-663.996384		-99		-99

		7/10/00		6486		1		0		1		-7185																				536		-699.281216		35		-35

		7/11/00		6563		0		0		1		-7185																				613		-622.296128		77		77

		7/12/00		6576		0		0		1		-7185																				626		-609.46528		13		13

		7/13/00		6573		0		0		1		-7185				Sharpe Ratio (SR):																622		-612.672992		-3		-3

		7/14/00		6576		0		0		1		-7185				Média do retorno:								SR(BH)*:		SR(N)*:						626		-609.46528		3		3

		7/17/00		6579		0		0		1		-7185				1405.32		2503.09						1.166		1.641						629		-606.257568		3		3

		7/18/00		6592		0		0		1		-7185				Desv. padrão do retorno:																642		-593.42672		13		13

		7/19/00		6582		0		0		1		-7185				1205.58		1525.75						SR(BH)**:		SR(N)**:						632		-603.049856		-10		-10

		7/20/00		6736		0		0		1		-7185												0.005		0.050						786		-449.07968		154		154

		7/21/00		6784		1		0		1		-7185				Notas:																834		-400.964		48		48

		7/24/00		7057		1		0		1		-7185																				1107		-128.30848		273		273

		7/25/00		7362		0		0		1		-7185				- Ret(BH): Retorno do Buy and Hold.																1411		176.42416		305		305

		7/26/00		7253		1		0		1		-7185				- Ret(N): Retorno da Negociação.																1302		67.361952		-109		-109

		7/27/00		7458		0		0		1		-7185				- Baseline para a SR: 0%.																1508		272.65552		205		205

		7/28/00		7564		0		1		1		-7185																				1613		378.510016		106		106

		7/31/00		7282		0		0		-1		7378																				1331		96.23136		-282		-282

		8/1/00		7346		0		1		-1		7378																				1395		32.07712		64		-64

		8/2/00		7301		0		0		-1		7378																				1350		76.985088		-45		45

		8/3/00		7304		1		0		-1		7378																				1354		73.777376		3		-3

		8/4/00		7378		1		0		1		-7378																				1427		0		74		-74

		8/7/00		7432		0		0		1		-7378																				1482		54.531104		55		55

		8/8/00		7506		0		0		1		-7378																				1556		128.30848		74		74

		8/9/00		7506		0		0		1		-7378																				1556		128.30848		0		0

		8/10/00		7519		0		0		1		-7378																				1569		141.139328		13		13

		8/11/00		7509		1		0		1		-7378																				1559		131.516192		-10		-10

		8/14/00		7538		1		0		1		-7378																				1588		160.3856		29		29

		8/16/00		7622		1		0		1		-7378																				1671		243.786112		83		83

		8/17/00		7673		1		0		1		-7378																				1723		295.109504		51		51

		8/18/00		7779		0		0		1		-7378																				1828		400.964		106		106

		8/21/00		7779		1		0		1		-7378																				1828		400.964		0		0

		8/22/00		8006		0		0		1		-7378																				2056		628.711552		228		228

		8/23/00		7929		0		0		1		-7378																				1979		551.726464		-77		-77

		8/24/00		7763		1		0		1		-7378																				1812		384.92544		-167		-167

		8/25/00		7968		0		1		1		-7378																				2018		590.219008		205		205

		8/28/00		7920		0		1		-1		8462																				1970		542.103328		-48		-48

		8/29/00		7817		0		0		-1		8462																				1867		644.750112		-103		103

		8/30/00		7830		0		1		-1		8462																				1880		631.919264		13		-13

		8/31/00		7788		0		1		-1		8462																				1838		673.61952		-42		42

		9/1/00		7699		0		1		-1		8462																				1748		763.435456		-90		90

		9/4/00		7557		0		0		-1		8462																				1607		904.574784		-141		141

		9/5/00		7580		0		0		-1		8462																				1630		882.1208		22		-22

		9/6/00		7602		1		0		-1		8462																				1652		859.666816		22		-22

		9/7/00		7715		1		0		1		-6967																				1764		747.396896		112		-112

		9/8/00		7974		0		1		1		-6967																				2024		1007.221568		260		260

		9/11/00		7878		0		0		-1		8789																				1928		910.990208		-96		-96

		9/12/00		7910		0		1		-1		8789																				1960		878.913088		32		-32

		9/13/00		7872		0		0		-1		8789																				1921		917.405632		-38		38

		9/14/00		7859		1		0		-1		8789																				1909		930.23648		-13		13

		9/15/00		7910		0		0		1		-7031																				1960		878.913088		51		-51

		9/18/00		7891		1		0		1		-7031																				1941		859.666816		-19		-19

		9/19/00		7955		1		0		1		-7031																				2005		923.821056		64		64

		9/20/00		7997		1		0		1		-7031																				2047		965.521312		42		42

		9/21/00		8125		1		0		1		-7031																				2175		1093.829792		128		128

		9/22/00		8067		1		0		1		-7031																				2117		1036.090976		-58		-58

		9/25/00		8119		1		0		1		-7031																				2168		1087.414368		51		51

		9/26/00		8180		1		0		1		-7031																				2229		1148.360896		61		61

		9/27/00		8212		1		0		1		-7031																				2261		1180.438016		32		32

		9/28/00		8218		1		0		1		-7031																				2268		1186.85344		6		6

		9/29/00		8276		1		0		1		-7031																				2326		1244.592256		58		58

		10/2/00		8282		0		1		1		-7031																				2332		1251.00768		6		6

		10/3/00		8196		1		0		-1		9360																				2245		1164.399456		-87		-87

		10/4/00		8263		1		0		1		-7166																				2313		1097.037504		67		-67

		10/6/00		8295		1		0		1		-7166																				2345		1129.114624		32		32

		10/9/00		8263		1		0		1		-7166																				2313		1097.037504		-32		-32

		10/10/00		8324		0		0		1		-7166																				2374		1157.984032		61		61

		10/11/00		8308		0		1		1		-7166																				2358		1141.945472		-16		-16

		10/12/00		8215		0		0		-1		9264																				2265		1048.921824		-93		-93

		10/13/00		8173		0		0		-1		9264																				2223		1090.62208		-42		42

		10/16/00		8122		0		0		-1		9264																				2172		1141.945472		-51		51

		10/17/00		8340		0		0		-1		9264																				2390		923.821056		218		-218

		10/18/00		8253		1		0		-1		9264																				2303		1010.42928		-87		87

		10/19/00		8340		0		0		1		-7416																				2390		923.821056		87		-87

		10/20/00		8340		0		1		1		-7416																				2390		923.821056		0		0

		10/23/00		8311		0		1		-1		9206																				2361		894.951648		-29		-29

		10/24/00		8212		0		0		-1		9206																				2261		994.39072		-99		99

		10/25/00		8183		1		0		-1		9206																				2233		1023.260128		-29		29

		10/26/00		8340		0		0		1		-7474																				2390		866.08224		157		-157

		10/27/00		8340		0		0		1		-7474																				2390		866.08224		0		0

		10/30/00		8298		0		0		1		-7474																				2348		824.381984		-42		-42

		10/31/00		8391		1		0		1		-7474																				2441		917.405632		93		93

		11/2/00		8443		0		1		1		-7474																				2492		968.729024		51		51

		11/3/00		8372		0		0		-1		9270																				2422		898.15936		-71		-71

		11/6/00		8398		0		0		-1		9270																				2447		872.497664		26		-26

		11/7/00		8356		0		0		-1		9270																				2406		914.19792		-42		42

		11/8/00		8385		1		0		-1		9270																				2435		885.328512		29		-29

		11/9/00		8404		0		0		1		-7538																				2454		866.08224		19		-19

		11/10/00		8430		0		0		1		-7538																				2480		891.743936		26		26

		11/13/00		8382		0		0		1		-7538																				2431		843.628256		-48		-48

		11/14/00		8414		1		0		1		-7538																				2464		875.705376		32		32

		11/15/00		8423		0		0		1		-7538																				2473		885.328512		10		10

		11/16/00		8363		0		0		1		-7538																				2412		824.381984		-61		-61

		11/17/00		8423		0		0		1		-7538																				2473		885.328512		61		61

		11/20/00		8404		0		1		1		-7538																				2454		866.08224		-19		-19

		11/21/00		8398		1		0		-1		9257																				2447		859.666816		-6		-6

		11/22/00		8353		0		0		1		-7448																				2403		904.574784		-45		45

		11/23/00		8372		1		0		1		-7448																				2422		923.821056		19		19

		11/24/00		8388		0		0		1		-7448																				2438		939.859616		16		16

		11/27/00		8391		1		0		1		-7448																				2441		943.067328		3		3

		11/28/00		8388		1		0		1		-7448																				2438		939.859616		-3		-3

		11/29/00		8414		0		1		1		-7448																				2464		965.521312		26		26

		11/30/00		8391		1		0		-1		9334																				2441		943.067328		-22		-22

		12/4/00		8423		1		0		1		-7512																				2473		910.990208		32		-32

		12/5/00		8439		0		0		1		-7512																				2489		927.028768		16		16

		12/6/00		8472		0		1		1		-7512																				2521		959.105888		32		32

		12/7/00		8456		0		0		-1		9399																				2505		943.067328		-16		-16

		12/11/00		8494		0		0		-1		9399																				2544		904.574784		38		-38

		12/12/00		8456		0		0		-1		9399																				2505		943.067328		-38		38

		12/13/00		8456		0		0		-1		9399																				2505		943.067328		0		0

		12/14/00		8459		1		0		-1		9399																				2508		939.859616		3		-3

		12/15/00		8497		0		0		1		-7596																				2547		901.367072		38		-38

		12/18/00		8504		0		1		1		-7596																				2553		907.782496		6		6

		12/19/00		8475		0		0		-1		9354																				2524		878.913088		-29		-29

		12/20/00		8500		0		1		-1		9354																				2550		853.251392		26		-26

		12/21/00		8500		1		0		-1		9354																				2550		853.251392		0		0

		12/22/00		8500		0		0		1		-7647																				2550		853.251392		0		0

		12/27/00		8407		0		0		1		-7647																				2457		760.227744		-93		-93

		12/28/00		8504		0		0		1		-7647																				2553		856.459104		96		96

		12/29/00		8516		0		0		1		-7647																				2566		869.289952		13		13

		1/2/01		8427		0		0		1		-7647																				2476		779.474016		-90		-90

		1/3/01		8472		0		1		1		-7647																				2521		824.381984		45		45

		1/4/01		8340		0		0		-1		9033																				2390		692.865792		-132		-132

		1/5/01		8186		0		0		-1		9033																				2236		846.835968		-154		154

		1/8/01		8385		0		1		-1		9033																				2435		647.957824		199		-199

		1/9/01		8202		1		0		-1		9033																				2252		830.797408		-183		183

		1/10/01		8279		1		0		1		-7525																				2329		753.81232		77		-77

		1/11/01		8456		1		0		1		-7525																				2505		930.23648		176		176

		1/12/01		8504		1		0		1		-7525																				2553		978.35216		48		48

		1/15/01		8549		1		0		1		-7525																				2598		1023.260128		45		45

		1/16/01		8504		0		0		1		-7525																				2553		978.35216		-45		-45

		1/17/01		8533		1		0		1		-7525																				2582		1007.221568		29		29

		1/18/01		8581		0		0		1		-7525																				2630		1055.337248		48		48

		1/19/01		8581		0		1		1		-7525																				2630		1055.337248		0		0

		1/22/01		8456		1		0		-1		9386																				2505		930.23648		-125		-125

		1/23/01		8587		1		0		1		-7788																				2637		798.720288		132		-132

		1/24/01		8581		1		0		1		-7788																				2630		792.304864		-6		-6

		1/25/01		8767		1		0		1		-7788																				2816		978.35216		186		186

		1/26/01		8917		1		0		1		-7788																				2967		1129.114624		151		151

		1/29/01		8982		0		0		1		-7788																				3031		1193.268864		64		64

		1/30/01		8953		1		0		1		-7788																				3002		1164.399456		-29		-29

		1/31/01		8985		1		0		1		-7788																				3034		1196.476576		32		32

		2/1/01		9302		0		0		1		-7788																				3352		1514.040064		318		318

		2/2/01		9367		1		0		1		-7788																				3416		1578.194304		64		64

		2/5/01		9302		1		0		1		-7788																				3352		1514.040064		-64		-64

		2/6/01		9399		0		0		1		-7788																				3448		1610.271424		96		96

		2/7/01		9399		0		0		1		-7788																				3448		1610.271424		0		0

		2/8/01		9399		0		1		1		-7788																				3448		1610.271424		0		0

		2/9/01		9017		0		1		-1		10245																				3067		1228.553696		-382		-382

		2/12/01		8683		0		0		-1		10245																				2733		1562.155744		-334		334

		2/13/01		8658		1		0		-1		10245																				2707		1587.81744		-26		26

		2/14/01		8600		1		0		1		-6954																				2650		1645.556256		-58		58

		2/15/01		8664		1		0		1		-6954																				2714		1709.710496		64		64

		2/16/01		8828		1		0		1		-6954																				2877		1873.303808		164		164

		2/19/01		8837		1		0		1		-6954																				2887		1882.926944		10		10

		2/20/01		9142		0		0		1		-6954																				3192		2187.659584		305		305

		2/21/01		9087		1		0		1		-6954																				3137		2133.12848		-55		-55

		2/22/01		9103		1		0		1		-6954																				3153		2149.16704		16		16

		2/23/01		9190		1		0		1		-6954																				3240		2235.775264		87		87

		2/26/01		9225		1		0		1		-6954																				3275		2271.060096		35		35

		2/28/01		9354		1		0		1		-6954																				3403		2399.368576		128		128

		3/1/01		9354		1		0		1		-6954																				3403		2399.368576		0		0

		3/2/01		9444		0		0		1		-6954																				3493		2489.184512		90		90

		3/5/01		9431		1		0		1		-6954																				3480		2476.353664		-13		-13

		3/6/01		9623		0		1		1		-6954																				3673		2668.816384		192		192

		3/7/01		9594		0		0		-1		12234																				3644		2639.946976		-29		-29

		3/8/01		9559		1		0		-1		12234																				3609		2675.231808		-35		35

		3/9/01		9623		0		0		1		-7012																				3673		2611.077568		64		-64

		3/12/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/13/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/14/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/15/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/16/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/19/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/20/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/21/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/22/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/23/01		9572		0		1		1		-7012																				3622		2559.754176		-51		-51

		3/26/01		9498		0		1		-1		11984																				3548		2485.9768		-74		-74

		3/27/01		9360		1		0		-1		11984																				3410		2623.908416		-138		138

		3/28/01		9655		1		0		1		-7326																				3705		2328.798912		295		-295

		3/29/01		10268		0		0		1		-7326																				4318		2941.471902		613		613

		3/30/01		10634		1		0		1		-7326																				4683		3307.151072		366		366

		4/2/01		10942		1		0		1		-7326																				4991		3615.091422		308		308

		4/3/01		11387		0		0		1		-7326																				5437		4060.963392		446		446

		4/4/01		11246		0		1		1		-7326																				5296		3919.824062		-141		-141

		4/5/01		11227		0		0		-1		15128																				5277		3900.577792		-19		-19

		4/6/01		10970		1		0		-1		15128																				5020		4157.194752		-257		257

		4/9/01		10906		0		0		1		-6685																				4956		4221.348992		-64		64

		4/10/01		10929		0		0		1		-6685																				4978		4243.802972		22		22

		4/11/01		10393		0		1		1		-6685																				4443		3708.115072		-536		-536

		4/12/01		9110		0		1		-1		11535																				3160		2425.030272		-1283		-1283

		4/17/01		8661		0		1		-1		11535																				2711		2874.109952		-449		449

		4/18/01		8391		0		1		-1		11535																				2441		3143.55776		-269		269

		4/19/01		8164		1		0		-1		11535																				2213		3371.305312		-228		228

		4/20/01		8805		0		0		1		-6075																				2855		2729.762912		642		-642

		4/23/01		8404		0		0		1		-6075																				2454		2328.798912		-401		-401

		4/24/01		8661		1		0		1		-6075																				2711		2585.415872		257		257

		4/26/01		8946		1		0		1		-6075																				2996		2870.90224		285		285

		4/27/01		8917		0		1		1		-6075																				2967		2842.032832		-29		-29

		4/30/01		8603		0		0		-1		11131																				2653		2527.677056		-314		-314

		5/2/01		8789		0		1		-1		11131																				2839		2341.62976		186		-186

		5/3/01		8500		0		0		-1		11131																				2550		2630.32384		-289		289

		5/4/01		8552		1		0		-1		11131																				2601		2579.000448		51		-51

		5/7/01		8581		1		0		1		-6030																				2630		2550.13104		29		-29

		5/8/01		8674		0		0		1		-6030																				2723		2643.154688		93		93

		5/9/01		8645		0		1		1		-6030																				2694		2614.28528		-29		-29

		5/10/01		8568		0		1		-1		11105																				2617		2537.300192		-77		-77

		5/11/01		8398		0		1		-1		11105																				2447		2707.308928		-170		170

		5/14/01		8116		0		0		-1		11105																				2165		2989.587584		-282		282

		5/15/01		8212		1		0		-1		11105																				2261		2893.356224		96		-96

		5/16/01		8247		1		0		1		-5389																				2297		2858.071392		35		-35

		5/17/01		8308		0		1		1		-5389																				2358		2919.01792		61		61

		5/18/01		8019		0		1		-1		10650																				2069		2630.32384		-289		-289

		5/21/01		7715		0		1		-1		10650																				1764		2935.05648		-305		305

		5/22/01		7509		0		0		-1		10650																				1559		3140.350048		-205		205

		5/23/01		7490		1		0		-1		10650																				1540		3159.59632		-19		19

		5/24/01		7702		0		0		1		-4754																				1751		2947.887328		212		-212

		5/25/01		7763		1		0		1		-4754																				1812		3008.833856		61		61

		5/28/01		8337		1		0		1		-4754																				2387		3583.014304		574		574

		5/29/01		8619		0		1		1		-4754																				2669		3865.29296		282		282

		5/30/01		8090		0		0		-1		11426																				2140		3336.02048		-529		-529

		5/31/01		8083		0		1		-1		11426																				2133		3342.435904		-6		6

		6/1/01		7891		1		0		-1		11426																				1941		3534.898624		-192		192

		6/4/01		8180		0		0		1		-4933																				2229		3246.204544		289		-289

		6/5/01		8045		0		0		1		-4933																				2095		3111.48064		-135		-135

		6/6/01		8019		1		0		1		-4933																				2069		3085.818944		-26		-26

		6/7/01		7971		0		0		1		-4933																				2021		3037.703264		-48		-48

		6/8/01		7843		0		1		1		-4933																				1893		2909.394784		-128		-128

		6/11/01		7548		0		0		-1		10162																				1597		2614.28528		-295		-295

		6/12/01		7631		0		0		-1		10162																				1681		2530.884768		83		-83

		6/13/01		7506		1		0		-1		10162																				1556		2655.985536		-125		125

		6/15/01		7843		0		1		1		-5524																				1893		2319.175776		337		-337

		6/18/01		7634		0		1		-1		9745																				1684		2110.674496		-209		-209

		6/19/01		7378		0		1		-1		9745																				1427		2367.291456		-257		257

		6/20/01		7278		0		1		-1		9745																				1328		2466.730528		-99		99

		6/21/01		7275		1		0		-1		9745																				1325		2469.93824		-3		3

		6/22/01		7403		0		1		1		-5062																				1453		2341.62976		128		-128

		6/25/01		7349		0		0		-1		9636																				1399		2287.098656		-55		-55

		6/26/01		7384		0		0		-1		9636																				1434		2251.813824		35		-35

		6/27/01		7362		0		1		-1		9636																				1411		2274.267808		-22		22

		6/28/01		7063		0		0		-1		9636																				1113		2572.585024		-298		298

		6/29/01		7073		1		0		-1		9636																				1123		2562.961888		10		-10

		7/2/01		7342		0		0		1		-5049																				1392		2293.51408		269		-269

		7/3/01		7314		1		0		1		-5049																				1363		2264.644672		-29		-29

		7/4/01		7394		1		0		1		-5049																				1443		2344.837472		80		80

		7/5/01		7477		1		0		1		-5049																				1527		2428.237984		83		83

		7/6/01		7699		0		1		1		-5049																				1748		2649.570112		221		221

		7/9/01		7410		0		0		-1		9771																				1460		2360.876032		-289		-289

		7/10/01		7458		0		1		-1		9771																				1508		2312.760352		48		-48

		7/11/01		7381		0		0		-1		9771																				1431		2389.74544		-77		77

		7/12/01		7535		0		1		-1		9771																				1585		2235.775264		154		-154

		7/13/01		7471		0		0		-1		9771																				1520		2299.929504		-64		64

		7/16/01		7493		1		0		-1		9771																				1543		2277.47552		22		-22

		7/17/01		7522		0		0		1		-5273																				1572		2248.606112		29		-29

		7/18/01		7490		0		0		1		-5273																				1540		2216.528992		-32		-32

		7/19/01		7506		0		0		1		-5273																				1556		2232.567552		16		16

		7/20/01		7445		0		0		1		-5273																				1495		2171.621024		-61		-61

		7/23/01		7452		0		0		1		-5273																				1501		2178.036448		6		6

		7/24/01		7416		0		1		1		-5273																				1466		2142.751616		-35		-35

		7/25/01		7381		0		1		-1		9488																				1431		2107.466784		-35		-35

		7/26/01		7163		0		0		-1		9488																				1213		2325.5912		-218		218

		7/27/01		7314		1		0		-1		9488																				1363		2174.828736		151		-151

		7/30/01		7310		0		0		1		-5132																				1360		2178.036448		-3		3

		7/31/01		7474		0		0		1		-5132																				1524		2341.62976		164		164

		8/1/01		7426		0		1		1		-5132																				1476		2293.51408		-48		-48

		8/2/01		7426		0		1		-1		9719																				1476		2293.51408		0		0

		8/3/01		6576		0		1		-1		9719																				626		3143.55776		-850		850

		8/6/01		6316		0		1		-1		9719																				366		3403.382432		-260		260

		8/7/01		6104		0		0		-1		9719																				154		3615.091424		-212		212

		8/8/01		6098		1		0		-1		9719																				148		3621.506848		-6		6

		8/9/01		6133		1		0		1		-2547																				183		3586.222016		35		-35

		8/10/01		6383		1		0		1		-2547																				433		3836.423552		250		250

		8/13/01		6415		1		0		1		-2547																				465		3868.500672		32		32

		8/14/01		6897		0		0		1		-2547																				946		4349.657472		481		481

		8/16/01		6800		0		1		1		-2547																				850		4253.426112		-96		-96

		8/17/01		6537		0		1		-1		10528																				587		3990.393728		-263		-263

		8/20/01		6396		0		0		-1		10528																				446		4131.533056		-141		141

		8/21/01		6303		0		0		-1		10528																				353		4224.556704		-93		93

		8/22/01		6415		1		0		-1		10528																				465		4112.286784		112		-112

		8/23/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/24/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/27/01		6464		0		0		1		-2303																				513		4160.402464		48		48

		37131		6419		0		1		1		-2303																				468		4115.494496		-45		-45

		37132		6332		0		0		-1		10361																				382		4028.886272		-87		-87

		37133		6338		0		0		-1		10361																				388		4022.470848		6		-6

		37134		6415		0		0		-1		10361																				465		3945.48576		77		-77

		37137		6415		0		0		-1		10361																				465		3945.48576		0		0

		37138		6422		0		1		-1		10361																				472		3939.070336		6		-6

		37139		6371		0		1		-1		10361																				420		3990.393728		-51		51

		37140		6322		0		1		-1		10361																				372		4038.509408		-48		48

		37141		6146		0		1		-1		10361																				196		4214.933568		-176		176

		37144		5809		0		1		-1		10361																				-141		4551.743328		-337		337

		37145		5690		0		1		-1		10361																				-260		4670.428672		-119		119

		37146		5588		0		0		-1		10361																				-362		4773.075456		-103		103

		37147		5620		1		0		-1		10361																				-330		4740.998336		32		-32

		37148		5655		0		0		1		-949																				-295		4705.713504		35		-35

		37151		5469		1		0		1		-949																				-481		4519.666208		-186		-186

		37152		5591		1		0		1		-949																				-359		4641.559264		122		122

		37153		5774		0		0		1		-949																				-176		4824.398848		183		183

		37154		5642		0		1		1		-949																				-308		4692.882656		-132		-132

		37155		5597		1		0		-1		10245																				-353		4647.974688		-45		-45

		37158		5748		1		0		1		-1251																				-202		4497.212224		151		-151

		37159		5742		0		0		1		-1251																				-209		4490.7968		-6		-6

		37160		5774		1		0		1		-1251																				-176		4522.87392		32		32

		37161		5854		0		1		1		-1251																				-96		4603.06672		80		80

		37162		5774		0		0		-1		10297																				-176		4522.87392		-80		-80

		37165		5915		1		0		-1		10297																				-35		4381.734592		141		-141

		37166		5886		0		0		1		-1476																				-64		4410.604		-29		29

		37167		5934		0		0		1		-1476																				-16		4458.71968		48		48

		37168		5902		1		0		1		-1476																				-48		4426.64256		-32		-32

		37172		5777		1		0		1		-1476																				-173		4301.541792		-125		-125

		37173		6104		0		0		1		-1476																				154		4628.728416		327		327

		37174		6098		0		0		1		-1476																				148		4622.312992		-6		-6

		37175		6101		0		0		1		-1476																				151		4625.520704		3		3

		37176		6095		0		1		1		-1476																				144		4619.10528		-6		-6

		37179		5921		0		1		-1		10367																				-29		4445.888832		-173		-173

		37180		5742		0		1		-1		10367																				-209		4625.520704		-180		180

		37181		5735		0		1		-1		10367																				-215		4631.936128		-6		6

		37182		5732		1		0		-1		10367																				-218		4635.14384		-3		3

		37183		5822		0		1		1		-1277																				-128		4545.327904		90		-90

		37186		5774		0		0		-1		10271																				-176		4497.212224		-48		-48

		37187		5748		1		0		-1		10271																				-202		4522.87392		-26		26

		37188		5867		0		0		1		-1463																				-83		4404.188576		119		-119

		37189		5790		1		0		1		-1463																				-160		4327.203488		-77		-77

		37190		5909		1		0		1		-1463																				-42		4445.888832		119		119

		37193		5883		0		1		1		-1463																				-67		4420.227136		-26		-26

		37194		5854		1		0		-1		10245																				-96		4391.357728		-29		-29

		37195		5934		0		0		1		-1623																				-16		4311.164928		80		-80

		37197		5966		0		1		1		-1623																				16		4343.242048		32		32

		37200		5966		1		0		-1		10310																				16		4343.242048		0		0

		37201		6095		1		0		1		-1880																				144		4214.933568		128		-128

		37202		6133		0		0		1		-1880																				183		4253.426112		38		38

		37203		6095		0		1		1		-1880																				144		4214.933568		-38		-38

		37204		5950		1		0		-1		10021																				0		4070.586528		-144		-144

		37207		6130		1		0		1		-2239																				180		3890.954656		180		-180

		37208		6255		1		0		1		-2239																				305		4016.055424		125		125

		37209		6245		0		1		1		-2239																				295		4006.432288		-10		-10

		37210		6201		1		0		-1		10162																				250		3961.52432		-45		-45

		37211		6178		0		1		1		-2194																				228		3983.978304		-22		22

		37214		6095		0		0		-1		9995																				144		3900.577792		-83		-83

		37215		6130		1		0		-1		9995																				180		3865.29296		35		-35

		37216		6111		0		0		1		-2226																				160		3884.539232		-19		19

		37217		6127		0		1		1		-2226																				176		3900.577792		16		16

		37218		5966		0		0		-1		9707																				16		3740.192192		-160		-160

		37221		5950		1		0		-1		9707																				0		3756.230752		-16		16

		37222		6034		1		0		1		-2361																				83		3672.83024		83		-83

		37223		6107		0		1		1		-2361																				157		3746.607616		74		74

		37224		6127		0		1		-1		9893																				176		3765.853888		19		19

		37225		6030		0		0		-1		9893																				80		3862.085248		-96		96

		37228		5925		1		0		-1		9893																				-26		3967.939744		-106		106

		37229		6063		1		0		1		-2233																				112		3830.008128		138		-138

		37230		6303		0		0		1		-2233																				353		4070.586528		241		241

		37231		6255		0		1		1		-2233																				305		4022.470848		-48		-48

		37232		6197		1		0		-1		10162																				247		3964.732032		-58		-58

		37235		6255		1		0		1		-2348																				305		3906.993216		58		-58

		37236		6322		1		0		1		-2348																				372		3974.355168		67		67

		37237		6371		0		1		1		-2348																				420		4022.470848		48		48

		37238		6329		0		1		-1		10310																				379		3980.770592		-42		-42

		37239		6229		0		0		-1		10310																				279		4080.209664		-99		99

		37242		6191		0		0		-1		10310																				241		4118.702208		-38		38

		37243		6207		0		1		-1		10310																				257		4102.663648		16		-16

		37244		6120		0		0		-1		10310																				170		4189.271872		-87		87

		37245		6130		1		0		-1		10310																				180		4179.648736		10		-10

		37246		6152		0		1		1		-1995																				202		4157.194752		22		-22

		37252		6130		1		0		-1		10265																				180		4134.740768		-22		-22

		37253		6281		0		0		1		-2297																				330		3983.978304		151		-151

		37258		6303		0		0		1		-2297																				353		4006.432288		22		22

		37259		6303		1		0		1		-2297																				353		4006.432288		0		0

		37260		6338		1		0		1		-2297																				388		4041.71712		35		35

		37263		6306		0		0		1		-2297																				356		4009.64		-32		-32

		37264		6319		0		1		1		-2297																				369		4022.470848		13		13

		37265		6313		0		1		-1		10329																				362		4016.055424		-6		-6

		37266		6268		0		0		-1		10329																				318		4060.963392		-45		45

		37267		6281		1		0		-1		10329																				330		4048.132544		13		-13

		37270		6377		0		1		1		-2425																				427		3951.901184		96		-96

		37271		6329		1		0		-1		10233																				379		3903.785504		-48		-48

		37272		6399		0		0		1		-2566																				449		3833.21584		71		-71

		37273		6374		1		0		1		-2566																				423		3807.554144		-26		-26

		37274		6480		0		1		1		-2566																				529		3913.40864		106		106

		37277		6415		0		0		-1		10265																				465		3849.2544		-64		-64

		37278		6403		0		0		-1		10265																				452		3862.085248		-13		13

		37279		6399		1		0		-1		10265																				449		3865.29296		-3		3

		37280		6454		0		1		1		-2643																				504		3810.761856		55		-55

		37281		6473		0		1		-1		10303																				523		3830.008128		19		19

		37284		6406		1		0		-1		10303																				455		3897.37008		-67		67

		37285		6448		1		0		1		-2592																				497		3855.669824		42		-42

		37286		6435		0		0		1		-2592																				484		3842.838976		-13		-13

		37287		6451		1		0		1		-2592																				500		3858.877536		16		16

		37288		6576		1		0		1		-2592																				626		3983.978304		125		125

		37291		6553		0		1		1		-2592																				603		3961.52432		-22		-22

		37292		6534		1		0		-1		10476																				584		3942.278048		-19		-19

		37293		6640		0		1		1		-2804																				690		3836.423552		106		-106

		37294		6489		1		0		-1		10175																				539		3685.661088		-151		-151

		37295		6496		0		0		1		-2816																				545		3679.245664		6		-6

		37298		6518		0		0		1		-2816																				568		3701.699648		22		22

		37300		6512		0		1		1		-2816																				561		3695.284224		-6		-6

		37301		6486		1		0		-1		10156																				536		3669.622528		-26		-26

		37302		6576		0		1		1		-2996																				626		3579.806592		90		-90

		37305		6496		0		0		-1		9995																				545		3499.613792		-80		-80

		37306		6502		0		1		-1		9995																				552		3493.198368		6		-6

		37307		6448		0		0		-1		9995																				497		3547.729472		-55		55

		37308		6467		0		1		-1		9995																				516		3528.4832		19		-19

		37309		6451		0		1		-1		9995																				500		3544.52176		-16		16

		37312		6319		1		0		-1		9995																				369		3676.037952		-132		132

		37313		6460		0		1		1		-2925																				510		3534.898624		141		-141

		37314		6387		0		1		-1		9848																				436		3461.121248		-74		-74

		37315		6313		1		0		-1		9848																				362		3534.898624		-74		74

		37316		6508		0		1		1		-3169																				558		3339.228192		196		-196

		37319		6438		0		1		-1		9707																				488		3268.658528		-71		-71

		37320		6377		1		0		-1		9707																				427		3329.605056		-61		61

		37321		6467		1		0		1		-3227																				516		3239.78912		90		-90

		37322		6608		0		1		1		-3227																				658		3380.928448		141		141

		37323		6473		0		1		-1		9719																				523		3246.204544		-135		-135

		37326		6448		1		0		-1		9719																				497		3271.86624		-26		26

		37327		6435		1		0		1		-3150																				484		3284.697088		-13		13

		37328		6473		0		1		1		-3150																				523		3323.189632		38		38

		37329		6367		0		0		-1		9585																				417		3217.335136		-106		-106

		37330		6374		0		1		-1		9585																				423		3210.919712		6		-6

		37333		6329		0		1		-1		9585																				379		3255.82768		-45		45

		37334		6326		0		0		-1		9585																				375		3259.035392		-3		3

		37335		6345		0		1		-1		9585																				395		3239.78912		19		-19

		37336		6306		1		0		-1		9585																				356		3278.281664		-38		38

		37337		6319		0		0		1		-3054																				369		3265.450816		13		-13

		37340		6313		0		1		1		-3054																				362		3259.035392		-6		-6

		37341		6277		0		0		-1		9501																				327		3223.75056		-35		-35

		37342		6277		1		0		-1		9501																				327		3223.75056		0		0

		37343		6303		0		1		1		-3105																				353		3198.088864		26		-26

		37348		6258		0		1		-1		9411																				308		3153.180896		-45		-45

		37349		6146		0		0		-1		9411																				196		3265.450816		-112		112

		37350		6143		0		1		-1		9411																				192		3268.658528		-3		3

		37351		6175		0		0		-1		9411																				225		3236.581408		32		-32

		37354		6146		1		0		-1		9411																				196		3265.450816		-29		29

		37355		6156		1		0		1		-2900																				205		3255.82768		10		-10

		37356		6265		1		0		1		-2900																				314		3364.889888		109		109

		37357		6354		0		0		1		-2900																				404		3454.705824		90		90

		37358		6310		0		0		1		-2900																				359		3409.797856		-45		-45

		37361		6191		1		0		1		-2900																				241		3291.112512		-119		-119

		37362		6255		1		0		1		-2900																				305		3355.266752		64		64

		37363		6236		1		0		1		-2900																				285		3336.02048		-19		-19

		37364		6332		1		0		1		-2900																				382		3432.25184		96		96

		37365		6396		0		1		1		-2900																				446		3496.40608		64		64

		37368		6303		0		1		-1		9707																				353		3403.382432		-93		-93

		37369		6335		0		0		-1		9707																				385		3371.305312		32		-32

		37370		6329		0		0		-1		9707																				379		3377.720736		-6		6

		37372		6380		0		0		-1		9707																				430		3326.397344		51		-51

		37375		6412		0		1		-1		9707																				462		3294.320224		32		-32

		37376		6412		0		0		-1		9707																				462		3294.320224		0		0

		37378		6412		0		0		-1		9707																				462		3294.320224		0		0

		37379		6419		1		0		-1		9707																				468		3287.9048		6		-6

		37382		6399		1		0		1		-3092																				449		3307.151072		-19		19

		37383		6784		0		0		1		-3092																				834		3692.076512		385		385

		37384		6794		0		0		1		-3092																				844		3701.699648		10		10

		37385		6842		1		0		1		-3092																				892		3749.815328		48		48

		37386		7214		1		0		1		-3092																				1264		4121.90992		372		372

		37389		7474		0		0		1		-3092																				1524		4381.734592		260		260

		37390		7371		0		0		1		-3092																				1421		4279.087808		-103		-103

		37391		7346		0		1		1		-3092																				1395		4253.426112		-26		-26

		37392		6961		0		1		-1		10829																				1010		3868.500672		-385		-385

		37393		6557		1		0		-1		10829																				606		4272.672384		-404		404

		37396		6845		0		0		1		-2861																				895		3983.978304		289		-289

		37397		6784		0		1		1		-2861																				834		3923.031776		-61		-61

		37398		6605		0		0		-1		10348																				654		3743.399904		-180		-180

		37399		6640		1		0		-1		10348																				690		3708.115072		35		-35

		37400		6993		0		0		1		-3638																				1043		3355.266752		353		-353

		37403		6836		1		0		1		-3638																				885		3198.088864		-157		-157

		37404		7336		0		0		1		-3638																				1386		3698.491936		500		500

		37405		7246		0		1		1		-3638																				1296		3608.676		-90		-90

		37407		7073		0		1		-1		10508																				1123		3435.459552		-173		-173

		37410		6733		0		0		-1		10508																				783		3775.477024		-340		340

		37411		6714		0		0		-1		10508																				763		3794.723296		-19		19

		37412		6743		1		0		-1		10508																				792		3765.853888		29		-29

		37413		6861		0		1		1		-3214																				911		3647.168544		119		-119

		37414		6675		0		1		-1		10136																				725		3461.121248		-186		-186

		37418		6624		0		1		-1		10136																				674		3512.44464		-51		51

		37419		6371		0		1		-1		10136																				420		3765.853888		-253		253

		37420		6204		0		1		-1		10136																				253		3932.654912		-167		167

		37421		6220		0		1		-1		10136																				269		3916.616352		16		-16

		37424		6245		0		0		-1		10136																				295		3890.954656		26		-26

		37425		6143		1		0		-1		10136																				192		3993.60144		-103		103

		37426		6255		1		0		1		-2374																				305		3881.33152		112		-112

		37427		6448		0		0		1		-2374																				497		4073.79424		192		192

		37428		6329		0		1		0		3955																				379		3955.108896		-119		-119





Cimpor2

		



Buy and hold

Negociação



EDP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		3729		0		0		0		0				Resultado final:				-855				"Buy and hold":				-1604								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		3759		0		0		0		0								-4.26								-8.00				0		0		0		0		0.00		0.00		0.00

		6/14/00		3785		0		0		0		0				Nº. de negócios:				71												26		0		26		0		0.13		0.00		0.00

		6/15/00		3829		0		1		0		0																				70		0		44		0		0.35		0.00		0.00

		6/16/00		3809		1		0		0		0																				50		0		-20		0		0.25		0.00		0.00

		6/19/00		3869		0		1		1		-3869																				110		0		60		0		0.55		0.00		-0.30

		6/20/00		3849		0		1		0		-20																				90		-20		-20		-20		0.45		-0.10		-0.40

		6/21/00		3809		0		0		0		-20																				50		-20		-40		0		0.25		-0.10		-0.20

		6/23/00		3799		0		1		0		-20																				40		-20		-10		0		0.20		-0.10		-0.15

		6/26/00		3749		0		1		0		-20																				-10		-20		-50		0		-0.05		-0.10		0.10

		6/27/00		3669		0		0		0		-20																				-90		-20		-80		0		-0.45		-0.10		0.50

		6/28/00		3659		0		1		0		-20																				-100		-20		-10		0		-0.50		-0.10		0.55

		6/29/00		3671		0		1		0		-20																				-88		-20		12		0		-0.44		-0.10		0.49

		6/30/00		3629		1		0		0		-20																				-130		-20		-42		0		-0.65		-0.10		0.70

		7/3/00		3633		0		0		1		-3653																				-126		-20		4		0		-0.63		-0.10		0.68

		7/4/00		3701		0		1		1		-3653																				-58		48		68		68		-0.29		0.24		1.02

		7/5/00		3689		0		1		0		36																				-70		36		-12		-12		-0.35		0.18		0.96

		7/6/00		3669		0		1		0		36																				-90		36		-20		0		-0.45		0.18		1.06

		7/7/00		3709		0		1		0		36				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-50		36		40		0		-0.25		0.18		0.86

		7/10/00		3609		0		1		0		36				2968				0.0022209909						0.32						-150		36		-100		0		-0.75		0.18		1.36

		7/11/00		3609		0		1		0		36																				-150		36		0		0		-0.75		0.18		1.36

		7/12/00		3569		0		0		0		36																				-190		36		-40		0		-0.95		0.18		1.56

		7/13/00		3609		0		1		0		36				Sharpe Ratio (SR):																-150		36		40		0		-0.75		0.18		1.36

		7/14/00		3609		0		1		0		36				Média do retorno:								SR(BH)*:		SR(N)*:						-150		36		0		0		-0.75		0.18		1.36

		7/17/00		3639		0		0		0		36				-792.07		-119.71						-1.628		-0.328						-120		36		30		0		-0.60		0.18		1.21

		7/18/00		3659		0		1		0		36				Desv. padrão do retorno:																-100		36		20		0		-0.50		0.18		1.11

		7/19/00		3609		0		0		0		36				486.51		365.37						SR(BH)**:		SR(N)**:						-150		36		-50		0		-0.75		0.18		1.36

		7/20/00		3599		0		0		0		36												-0.070		-0.063						-160		36		-10		0		-0.80		0.18		1.41

		7/21/00		3599		0		0		0		36				Notas:																-160		36		0		0		-0.80		0.18		1.41

		7/24/00		3609		0		1		0		36																				-150		36		10		0		-0.75		0.18		1.36

		7/25/00		3599		0		1		0		36				- Ret(BH): Retorno do Buy and Hold.																-160		36		-10		0		-0.80		0.18		1.41

		7/26/00		3539		0		0		0		36				- Ret(N): Retorno da Negociação.																-220		36		-60		0		-1.10		0.18		1.71

		7/27/00		3539		1		0		0		36				- Baseline para a SR: 0%.																-220		36		0		0		-1.10		0.18		1.71

		7/28/00		3649		0		0		1		-3613																				-110		36		110		0		-0.55		0.18		1.16

		7/31/00		3669		0		1		1		-3613																				-90		56		20		20		-0.45		0.28		1.26

		8/1/00		3659		0		0		0		46																				-100		46		-10		-10		-0.50		0.23		1.21

		8/2/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/3/00		3649		0		1		0		46																				-110		46		0		0		-0.55		0.23		1.26

		8/4/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/7/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/8/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/9/00		3629		0		1		0		46																				-130		46		-30		0		-0.65		0.23		1.36

		8/10/00		3629		0		1		0		46																				-130		46		0		0		-0.65		0.23		1.36

		8/11/00		3619		0		1		0		46																				-140		46		-10		0		-0.70		0.23		1.41

		8/14/00		3609		0		0		0		46																				-150		46		-10		0		-0.75		0.23		1.46

		8/16/00		3629		0		1		0		46																				-130		46		20		0		-0.65		0.23		1.36

		8/17/00		3589		0		1		0		46																				-170		46		-40		0		-0.85		0.23		1.56

		8/18/00		3539		0		1		0		46																				-220		46		-50		0		-1.10		0.23		1.81

		8/21/00		3528		0		0		0		46																				-231		46		-11		0		-1.15		0.23		1.86

		8/22/00		3539		0		1		0		46																				-220		46		11		0		-1.10		0.23		1.81

		8/23/00		3549		0		0		0		46																				-210		46		10		0		-1.05		0.23		1.76

		8/24/00		3518		1		0		0		46																				-241		46		-31		0		-1.20		0.23		1.91

		8/25/00		3589		0		1		1		-3543																				-170		46		71		0		-0.85		0.23		1.56

		8/28/00		3609		0		0		0		66																				-150		66		20		20		-0.75		0.33		1.66

		8/29/00		3599		0		1		0		66																				-160		66		-10		0		-0.80		0.33		1.71

		8/30/00		3599		0		1		0		66																				-160		66		0		0		-0.80		0.33		1.71

		8/31/00		3599		1		0		0		66																				-160		66		0		0		-0.80		0.33		1.71

		9/1/00		3659		0		0		1		-3593																				-100		66		60		0		-0.50		0.33		1.41

		9/4/00		3689		0		0		1		-3593																				-70		96		30		30		-0.35		0.48		1.56

		9/5/00		3699		0		1		1		-3593																				-60		106		10		10		-0.30		0.53		1.61

		9/6/00		3659		0		1		0		66																				-100		66		-40		-40		-0.50		0.33		1.41

		9/7/00		3619		0		0		0		66																				-140		66		-40		0		-0.70		0.33		1.61

		9/8/00		3639		1		0		0		66																				-120		66		20		0		-0.60		0.33		1.51

		9/11/00		3689		0		0		1		-3623																				-70		66		50		0		-0.35		0.33		1.26

		9/12/00		3709		0		0		1		-3623																				-50		86		20		20		-0.25		0.43		1.36

		9/13/00		3729		1		0		1		-3623																				-30		106		20		20		-0.15		0.53		1.46

		9/14/00		3799		1		0		1		-3623																				40		176		70		70		0.20		0.88		1.81

		9/15/00		3879		0		1		1		-3623																				120		256		80		80		0.60		1.28		2.20

		9/18/00		3809		0		0		0		186																				50		186		-70		-70		0.25		0.93		1.86

		9/19/00		3789		0		0		0		186																				30		186		-20		0		0.15		0.93		1.96

		9/20/00		3799		0		1		0		186																				40		186		10		0		0.20		0.93		1.91

		9/21/00		3729		0		1		0		186																				-30		186		-70		0		-0.15		0.93		2.25

		9/22/00		3669		1		0		0		186																				-90		186		-60		0		-0.45		0.93		2.55

		9/25/00		3799		0		1		1		-3613																				40		186		130		0		0.20		0.93		1.91

		9/26/00		3759		0		1		0		146																				0		146		-40		-40		0.00		0.73		1.71

		9/27/00		3739		0		1		0		146																				-20		146		-20		0		-0.10		0.73		1.81

		9/28/00		3619		0		1		0		146																				-140		146		-120		0		-0.70		0.73		2.40

		9/29/00		3619		0		1		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/2/00		3619		0		0		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/3/00		3649		0		1		0		146																				-110		146		30		0		-0.55		0.73		2.25

		10/4/00		3659		0		0		0		146																				-100		146		10		0		-0.50		0.73		2.20

		10/6/00		3679		0		1		0		146																				-80		146		20		0		-0.40		0.73		2.10

		10/9/00		3619		0		1		0		146																				-140		146		-60		0		-0.70		0.73		2.40

		10/10/00		3559		0		1		0		146																				-200		146		-60		0		-1.00		0.73		2.70

		10/11/00		3508		0		1		0		146																				-251		146		-51		0		-1.25		0.73		2.96

		10/12/00		3488		0		1		0		146																				-271		146		-20		0		-1.35		0.73		3.06

		10/13/00		3408		1		0		0		146																				-351		146		-80		0		-1.75		0.73		3.46

		10/16/00		3539		0		0		1		-3393																				-220		146		131		0		-1.10		0.73		2.80

		10/17/00		3508		0		1		1		-3393																				-251		115		-31		-31		-1.25		0.57		2.65

		10/18/00		3438		0		1		0		45																				-321		45		-70		-70		-1.60		0.22		2.30

		10/19/00		3398		0		1		0		45																				-361		45		-40		0		-1.80		0.22		2.50

		10/20/00		3258		0		1		0		45																				-501		45		-140		0		-2.50		0.22		3.20

		10/23/00		3208		0		0		0		45																				-551		45		-50		0		-2.75		0.22		3.45

		10/24/00		3218		1		0		0		45																				-541		45		10		0		-2.70		0.22		3.40

		10/25/00		3258		1		0		1		-3213																				-501		45		40		0		-2.50		0.22		3.20

		10/26/00		3308		0		1		1		-3213																				-451		95		50		50		-2.25		0.47		3.45

		10/27/00		3318		0		1		0		105																				-441		105		10		10		-2.20		0.52		3.50

		10/30/00		3278		0		1		0		105																				-481		105		-40		0		-2.40		0.52		3.70

		10/31/00		3258		0		1		0		105																				-501		105		-20		0		-2.50		0.52		3.80

		11/2/00		3228		0		1		0		105																				-531		105		-30		0		-2.65		0.52		3.95

		11/3/00		3188		1		0		0		105																				-571		105		-40		0		-2.85		0.52		4.15

		11/6/00		3208		1		0		1		-3103																				-551		105		20		0		-2.75		0.52		4.05

		11/7/00		3248		0		1		1		-3103																				-511		145		40		40		-2.55		0.72		4.24

		11/8/00		3248		0		0		0		145																				-511		145		0		0		-2.55		0.72		4.24

		11/9/00		3228		1		0		0		145																				-531		145		-20		0		-2.65		0.72		4.34

		11/10/00		3248		0		0		1		-3103																				-511		145		20		0		-2.55		0.72		4.24

		11/13/00		3238		0		1		1		-3103																				-521		135		-10		-10		-2.60		0.67		4.19

		11/14/00		3208		1		0		0		105																				-551		105		-30		-30		-2.75		0.52		4.05

		11/15/00		3218		0		0		1		-3113																				-541		105		10		0		-2.70		0.52		4.00

		11/16/00		3228		0		0		1		-3113																				-531		115		10		10		-2.65		0.57		4.05

		11/17/00		3238		0		0		1		-3113																				-521		125		10		10		-2.60		0.62		4.10

		11/20/00		3238		0		0		1		-3113																				-521		125		0		0		-2.60		0.62		4.10

		11/21/00		3258		1		0		1		-3113																				-501		145		20		20		-2.50		0.72		4.19

		11/22/00		3398		1		0		1		-3113																				-361		285		140		140		-1.80		1.42		4.89

		11/23/00		3458		0		1		1		-3113																				-301		345		60		60		-1.50		1.72		5.19

		11/24/00		3458		0		1		0		345																				-301		345		0		0		-1.50		1.72		5.19

		11/27/00		3438		0		1		0		345																				-321		345		-20		0		-1.60		1.72		5.29

		11/28/00		3398		1		0		0		345																				-361		345		-40		0		-1.80		1.72		5.49

		11/29/00		3428		0		0		1		-3083																				-331		345		30		0		-1.65		1.72		5.34

		11/30/00		3428		0		0		1		-3083																				-331		345		0		0		-1.65		1.72		5.34

		12/4/00		3468		0		0		1		-3083																				-291		385		40		40		-1.45		1.92		5.54

		12/5/00		3458		0		1		1		-3083																				-301		375		-10		-10		-1.50		1.87		5.49

		12/6/00		3468		0		1		0		385																				-291		385		10		10		-1.45		1.92		5.54

		12/7/00		3418		0		0		0		385																				-341		385		-50		0		-1.70		1.92		5.79

		12/11/00		3458		0		1		0		385																				-301		385		40		0		-1.50		1.92		5.59

		12/12/00		3388		0		1		0		385																				-371		385		-70		0		-1.85		1.92		5.94

		12/13/00		3348		0		0		0		385																				-411		385		-40		0		-2.05		1.92		6.14

		12/14/00		3338		0		0		0		385																				-421		385		-10		0		-2.10		1.92		6.19

		12/15/00		3328		0		0		0		385																				-431		385		-10		0		-2.15		1.92		6.24

		12/18/00		3358		0		0		0		385																				-401		385		30		0		-2.00		1.92		6.09

		12/19/00		3358		1		0		0		385																				-401		385		0		0		-2.00		1.92		6.09

		12/20/00		3388		0		1		1		-3003																				-371		385		30		0		-1.85		1.92		5.94

		12/21/00		3378		1		0		0		375																				-381		375		-10		-10		-1.90		1.87		5.89

		12/22/00		3448		1		0		1		-3073																				-311		375		70		0		-1.55		1.87		5.54

		12/27/00		3458		1		0		1		-3073																				-301		385		10		10		-1.50		1.92		5.59

		12/28/00		3518		1		0		1		-3073																				-241		445		60		60		-1.20		2.22		5.89

		12/29/00		3609		0		1		1		-3073																				-150		536		91		91		-0.75		2.67		6.34

		1/2/01		3528		0		0		0		455																				-231		455		-81		-81		-1.15		2.27		5.94

		1/3/01		3559		1		0		0		455																				-200		455		31		0		-1.00		2.27		5.79

		1/4/01		3629		0		1		1		-3174																				-130		455		70		0		-0.65		2.27		5.44

		1/5/01		3609		0		1		0		435																				-150		435		-20		-20		-0.75		2.17		5.34

		1/8/01		3528		0		1		0		435																				-231		435		-81		0		-1.15		2.17		5.74

		1/9/01		3388		0		0		0		435																				-371		435		-140		0		-1.85		2.17		6.44

		1/10/01		3388		1		0		0		435																				-371		435		0		0		-1.85		2.17		6.44

		1/11/01		3488		1		0		1		-3053																				-271		435		100		0		-1.35		2.17		5.94

		1/12/01		3559		0		1		1		-3053																				-200		506		71		71		-1.00		2.52		6.29

		1/15/01		3458		1		0		0		405																				-301		405		-101		-101		-1.50		2.02		5.79

		1/16/01		3468		0		0		1		-3063																				-291		405		10		0		-1.45		2.02		5.74

		1/17/01		3488		0		1		1		-3063																				-271		425		20		20		-1.35		2.12		5.84

		1/18/01		3428		0		1		0		365																				-331		365		-60		-60		-1.65		1.82		5.54

		1/19/01		3328		0		1		0		365																				-431		365		-100		0		-2.15		1.82		6.04

		1/22/01		3318		1		0		0		365																				-441		365		-10		0		-2.20		1.82		6.09

		1/23/01		3348		1		0		1		-2983																				-411		365		30		0		-2.05		1.82		5.94

		1/24/01		3388		0		1		1		-2983																				-371		405		40		40		-1.85		2.02		6.14

		1/25/01		3258		1		0		0		275																				-501		275		-130		-130		-2.50		1.37		5.49

		1/26/01		3408		1		0		1		-3133																				-351		275		150		0		-1.75		1.37		4.74

		1/29/01		3408		0		1		1		-3133																				-351		275		0		0		-1.75		1.37		4.74

		1/30/01		3398		1		0		0		265																				-361		265		-10		-10		-1.80		1.32		4.69

		1/31/01		3438		0		1		1		-3173																				-321		265		40		0		-1.60		1.32		4.49

		2/1/01		3418		0		1		0		245																				-341		245		-20		-20		-1.70		1.22		4.39

		2/2/01		3398		0		1		0		245																				-361		245		-20		0		-1.80		1.22		4.49

		2/5/01		3358		0		1		0		245																				-401		245		-40		0		-2.00		1.22		4.69

		2/6/01		3358		1		0		0		245																				-401		245		0		0		-2.00		1.22		4.69

		2/7/01		3418		0		1		1		-3173																				-341		245		60		0		-1.70		1.22		4.39

		2/8/01		3428		0		1		0		255																				-331		255		10		10		-1.65		1.27		4.44

		2/9/01		3338		0		0		0		255																				-421		255		-90		0		-2.10		1.27		4.89

		2/12/01		3358		1		0		0		255																				-401		255		20		0		-2.00		1.27		4.79

		2/13/01		3388		0		1		1		-3133																				-371		255		30		0		-1.85		1.27		4.64

		2/14/01		3348		0		0		0		215																				-411		215		-40		-40		-2.05		1.07		4.44

		2/15/01		3368		0		1		0		215																				-391		215		20		0		-1.95		1.07		4.34

		2/16/01		3358		0		1		0		215																				-401		215		-10		0		-2.00		1.07		4.39

		2/19/01		3298		0		1		0		215																				-461		215		-60		0		-2.30		1.07		4.69

		2/20/01		3268		0		1		0		215																				-491		215		-30		0		-2.45		1.07		4.84

		2/21/01		3258		0		0		0		215																				-501		215		-10		0		-2.50		1.07		4.89

		2/22/01		3258		0		1		0		215																				-501		215		0		0		-2.50		1.07		4.89

		2/23/01		3198		0		0		0		215																				-561		215		-60		0		-2.80		1.07		5.19

		2/26/01		3228		0		0		0		215																				-531		215		30		0		-2.65		1.07		5.04

		2/28/01		3218		0		0		0		215																				-541		215		-10		0		-2.70		1.07		5.09

		3/1/01		3228		0		1		0		215																				-531		215		10		0		-2.65		1.07		5.04

		3/2/01		3198		1		0		0		215																				-561		215		-30		0		-2.80		1.07		5.19

		3/5/01		3228		0		0		1		-3013																				-531		215		30		0		-2.65		1.07		5.04

		3/6/01		3228		0		1		1		-3013																				-531		215		0		0		-2.65		1.07		5.04

		3/7/01		3218		1		0		0		205																				-541		205		-10		-10		-2.70		1.02		4.99

		3/8/01		3268		0		1		1		-3063																				-491		205		50		0		-2.45		1.02		4.74

		3/9/01		3218		0		0		0		155																				-541		155		-50		-50		-2.70		0.77		4.49

		3/12/01		3218		0		1		0		155																				-541		155		0		0		-2.70		0.77		4.49

		3/13/01		3208		0		0		0		155																				-551		155		-10		0		-2.75		0.77		4.54

		3/14/01		3218		0		1		0		155																				-541		155		10		0		-2.70		0.77		4.49

		3/15/01		3198		0		0		0		155																				-561		155		-20		0		-2.80		0.77		4.59

		3/16/01		3178		0		1		0		155																				-581		155		-20		0		-2.90		0.77		4.69

		3/19/01		3168		0		0		0		155																				-591		155		-10		0		-2.95		0.77		4.74

		3/20/01		3168		0		1		0		155																				-591		155		0		0		-2.95		0.77		4.74

		3/21/01		3107		1		0		0		155																				-652		155		-61		0		-3.25		0.77		5.05

		3/22/01		3027		0		0		1		-2872																				-732		155		-80		0		-3.65		0.77		5.45

		3/23/01		3067		1		0		1		-2872																				-692		195		40		40		-3.45		0.97		5.65

		3/26/01		3087		0		1		1		-2872																				-672		215		20		20		-3.35		1.07		5.75

		3/27/01		3047		0		1		0		175																				-712		175		-40		-40		-3.55		0.87		5.55

		3/28/01		3027		0		0		0		175																				-732		175		-20		0		-3.65		0.87		5.65

		3/29/01		3017		1		0		0		175																				-742		175		-10		0		-3.70		0.87		5.70

		3/30/01		3077		0		1		1		-2902																				-682		175		60		0		-3.40		0.87		5.40

		4/2/01		3017		0		0		0		115																				-742		115		-60		-60		-3.70		0.57		5.10

		4/3/01		3007		1		0		0		115																				-752		115		-10		0		-3.75		0.57		5.15

		4/4/01		3007		1		0		1		-2892																				-752		115		0		0		-3.75		0.57		5.15

		4/5/01		3138		1		0		1		-2892																				-621		246		131		131		-3.10		1.23		5.80

		4/6/01		3128		0		1		1		-2892																				-631		236		-10		-10		-3.15		1.18		5.75

		4/9/01		3128		1		0		0		236																				-631		236		0		0		-3.15		1.18		5.75

		4/10/01		3178		1		0		1		-2942																				-581		236		50		0		-2.90		1.18		5.50

		4/11/01		3198		1		0		1		-2942																				-561		256		20		20		-2.80		1.28		5.60

		4/12/01		3228		0		0		1		-2942																				-531		286		30		30		-2.65		1.43		5.75

		4/17/01		3188		1		0		1		-2942																				-571		246		-40		-40		-2.85		1.23		5.55

		4/18/01		3258		0		0		1		-2942																				-501		316		70		70		-2.50		1.58		5.90

		4/19/01		3218		0		1		1		-2942																				-541		276		-40		-40		-2.70		1.38		5.70

		4/20/01		3128		0		1		0		186																				-631		186		-90		-90		-3.15		0.93		5.25

		4/23/01		3057		0		0		0		186																				-702		186		-71		0		-3.50		0.93		5.61

		4/24/01		3057		1		0		0		186																				-702		186		0		0		-3.50		0.93		5.61

		4/26/01		3037		0		0		1		-2851																				-722		186		-20		0		-3.60		0.93		5.71

		4/27/01		3057		0		1		1		-2851																				-702		206		20		20		-3.50		1.03		5.81

		4/30/01		3047		1		0		0		196																				-712		196		-10		-10		-3.55		0.98		5.76

		5/2/01		3057		0		0		1		-2861																				-702		196		10		0		-3.50		0.98		5.71

		5/3/01		3057		0		1		1		-2861																				-702		196		0		0		-3.50		0.98		5.71

		5/4/01		3027		1		0		0		166																				-732		166		-30		-30		-3.65		0.83		5.56

		5/7/01		3047		0		1		1		-2881																				-712		166		20		0		-3.55		0.83		5.46

		5/8/01		3027		0		0		0		146																				-732		146		-20		-20		-3.65		0.73		5.36

		5/9/01		3027		0		0		0		146																				-732		146		0		0		-3.65		0.73		5.36

		5/10/01		3037		0		0		0		146																				-722		146		10		0		-3.60		0.73		5.31

		5/11/01		3037		0		1		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/14/01		3037		0		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/15/01		3037		1		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/16/01		3067		0		0		1		-2921																				-692		146		30		0		-3.45		0.73		5.16

		5/17/01		3087		0		1		1		-2921																				-672		166		20		20		-3.35		0.83		5.26

		5/18/01		3057		0		1		0		136																				-702		136		-30		-30		-3.50		0.68		5.11

		5/21/01		2997		1		0		0		136																				-762		136		-60		0		-3.80		0.68		5.41

		5/22/01		3027		0		1		1		-2891																				-732		136		30		0		-3.65		0.68		5.26

		5/23/01		2987		0		0		0		96																				-772		96		-40		-40		-3.85		0.48		5.06

		5/24/01		2997		0		0		0		96																				-762		96		10		0		-3.80		0.48		5.01

		5/25/01		2997		0		1		0		96																				-762		96		0		0		-3.80		0.48		5.01

		5/28/01		2837		0		1		0		96																				-922		96		-160		0		-4.60		0.48		5.81

		5/29/01		2857		0		1		0		96																				-902		96		20		0		-4.50		0.48		5.71

		5/30/01		2827		1		0		0		96																				-932		96		-30		0		-4.65		0.48		5.86

		5/31/01		2897		1		0		1		-2801																				-862		96		70		0		-4.30		0.48		5.51

		6/1/01		2897		1		0		1		-2801																				-862		96		0		0		-4.30		0.48		5.51

		6/4/01		2917		1		0		1		-2801																				-842		116		20		20		-4.20		0.58		5.61

		6/5/01		2937		1		0		1		-2801																				-822		136		20		20		-4.10		0.68		5.71

		6/6/01		2977		0		0		1		-2801																				-782		176		40		40		-3.90		0.88		5.91

		6/7/01		2947		0		0		1		-2801																				-812		146		-30		-30		-4.05		0.73		5.76

		6/8/01		2947		0		0		1		-2801																				-812		146		0		0		-4.05		0.73		5.76

		6/11/01		2937		0		0		1		-2801																				-822		136		-10		-10		-4.10		0.68		5.71

		6/12/01		2937		0		1		1		-2801																				-822		136		0		0		-4.10		0.68		5.71

		6/13/01		2927		1		0		0		126																				-832		126		-10		-10		-4.15		0.63		5.66

		6/15/01		2947		0		0		1		-2821																				-812		126		20		0		-4.05		0.63		5.56

		6/18/01		2917		0		1		1		-2821																				-842		96		-30		-30		-4.20		0.48		5.41

		6/19/01		2867		0		1		0		46																				-892		46		-50		-50		-4.45		0.23		5.16

		6/20/01		2807		0		1		0		46																				-952		46		-60		0		-4.75		0.23		5.46

		6/21/01		2717		1		0		0		46																				-1042		46		-90		0		-5.20		0.23		5.91

		6/22/01		2807		0		0		1		-2761																				-952		46		90		0		-4.75		0.23		5.46

		6/25/01		2767		1		0		1		-2761																				-992		6		-40		-40		-4.95		0.03		5.26

		6/26/01		2787		0		0		1		-2761																				-972		26		20		20		-4.85		0.13		5.36

		6/27/01		2797		0		1		1		-2761																				-962		36		10		10		-4.80		0.18		5.41

		6/28/01		2757		1		0		0		-4																				-1002		-4		-40		-40		-5.00		-0.02		5.21

		6/29/01		2857		0		1		1		-2861																				-902		-4		100		0		-4.50		-0.02		4.71

		7/2/01		2847		0		1		0		-14																				-912		-14		-10		-10		-4.55		-0.07		4.66

		7/3/01		2827		1		0		0		-14																				-932		-14		-20		0		-4.65		-0.07		4.76

		7/4/01		2837		0		0		1		-2851																				-922		-14		10		0		-4.60		-0.07		4.71

		7/5/01		2837		0		0		1		-2851																				-922		-14		0		0		-4.60		-0.07		4.71

		7/6/01		2847		0		1		1		-2851																				-912		-4		10		10		-4.55		-0.02		4.76

		7/9/01		2807		0		1		0		-44																				-952		-44		-40		-40		-4.75		-0.22		4.56

		7/10/01		2807		1		0		0		-44																				-952		-44		0		0		-4.75		-0.22		4.56

		7/11/01		2807		0		1		1		-2851																				-952		-44		0		0		-4.75		-0.22		4.56

		7/12/01		2757		1		0		0		-94																				-1002		-94		-50		-50		-5.00		-0.47		4.31

		7/13/01		2797		1		0		1		-2891																				-962		-94		40		0		-4.80		-0.47		4.11

		7/16/01		2807		0		0		1		-2891																				-952		-84		10		10		-4.75		-0.42		4.16

		7/17/01		2817		0		0		1		-2891																				-942		-74		10		10		-4.70		-0.37		4.21

		7/18/01		2837		0		0		1		-2891																				-922		-54		20		20		-4.60		-0.27		4.31

		7/19/01		2857		1		0		1		-2891																				-902		-34		20		20		-4.50		-0.17		4.41

		7/20/01		2867		0		0		1		-2891																				-892		-24		10		10		-4.45		-0.12		4.46

		7/23/01		2877		0		1		1		-2891																				-882		-14		10		10		-4.40		-0.07		4.51

		7/24/01		2827		1		0		0		-64																				-932		-64		-50		-50		-4.65		-0.32		4.26

		7/25/01		2877		1		0		1		-2941																				-882		-64		50		0		-4.40		-0.32		4.01

		7/26/01		2947		1		0		1		-2941																				-812		6		70		70		-4.05		0.03		4.36

		7/27/01		2987		1		0		1		-2941																				-772		46		40		40		-3.85		0.23		4.56

		7/30/01		3017		0		1		1		-2941																				-742		76		30		30		-3.70		0.38		4.71

		7/31/01		3007		0		0		0		66																				-752		66		-10		-10		-3.75		0.33		4.66

		8/1/01		3017		0		1		0		66																				-742		66		10		0		-3.70		0.33		4.61

		8/2/01		2967		0		1		0		66																				-792		66		-50		0		-3.95		0.33		4.86

		8/3/01		2937		1		0		0		66																				-822		66		-30		0		-4.10		0.33		5.01

		8/6/01		2997		0		1		1		-2931																				-762		66		60		0		-3.80		0.33		4.71

		8/7/01		2977		1		0		0		46																				-782		46		-20		-20		-3.90		0.23		4.61

		8/8/01		2997		0		0		1		-2951																				-762		46		20		0		-3.80		0.23		4.51

		8/9/01		2977		0		0		1		-2951																				-782		26		-20		-20		-3.90		0.13		4.41

		8/10/01		2987		0		1		1		-2951																				-772		36		10		10		-3.85		0.18		4.46

		8/13/01		2937		0		1		0		-14																				-822		-14		-50		-50		-4.10		-0.07		4.21

		8/14/01		2897		1		0		0		-14																				-862		-14		-40		0		-4.30		-0.07		4.41

		8/16/01		2987		0		0		1		-3001																				-772		-14		90		0		-3.85		-0.07		3.96

		8/17/01		2957		0		0		1		-3001																				-802		-44		-30		-30		-4.00		-0.22		3.81

		8/20/01		2927		1		0		1		-3001																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/21/01		2947		1		0		1		-3001																				-812		-54		20		20		-4.05		-0.27		3.76

		8/22/01		2957		0		1		1		-3001																				-802		-44		10		10		-4.00		-0.22		3.81

		8/23/01		2927		0		0		0		-74																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/24/01		2917		0		0		0		-74																				-842		-74		-10		0		-4.20		-0.37		3.71

		8/27/01		2927		0		1		0		-74																				-832		-74		10		0		-4.15		-0.37		3.66

		37131		2897		0		1		0		-74																				-862		-74		-30		0		-4.30		-0.37		3.81

		37132		2847		1		0		0		-74																				-912		-74		-50		0		-4.55		-0.37		4.06

		37133		2907		0		1		1		-2981																				-852		-74		60		0		-4.25		-0.37		3.76

		37134		2877		0		1		0		-104																				-882		-104		-30		-30		-4.40		-0.52		3.61

		37137		2847		0		1		0		-104																				-912		-104		-30		0		-4.55		-0.52		3.76

		37138		2857		1		0		0		-104																				-902		-104		10		0		-4.50		-0.52		3.71

		37139		2877		1		0		1		-2981																				-882		-104		20		0		-4.40		-0.52		3.61

		37140		2897		1		0		1		-2981																				-862		-84		20		20		-4.30		-0.42		3.71

		37141		2907		0		0		1		-2981																				-852		-74		10		10		-4.25		-0.37		3.76

		37144		2897		0		0		1		-2981																				-862		-84		-10		-10		-4.30		-0.42		3.71

		37145		2917		0		1		1		-2981																				-842		-64		20		20		-4.20		-0.32		3.81

		37146		2757		0		1		0		-224																				-1002		-224		-160		-160		-5.00		-1.12		3.01

		37147		2707		0		1		0		-224																				-1052		-224		-50		0		-5.25		-1.12		3.26

		37148		2686		0		1		0		-224																				-1073		-224		-21		0		-5.35		-1.12		3.37

		37151		2416		0		0		0		-224																				-1343		-224		-270		0		-6.70		-1.12		4.71

		37152		2506		1		0		0		-224																				-1253		-224		90		0		-6.25		-1.12		4.26

		37153		2656		0		0		1		-2880																				-1103		-224		150		0		-5.50		-1.12		3.52

		37154		2636		0		1		1		-2880																				-1123		-244		-20		-20		-5.60		-1.22		3.42

		37155		2506		0		0		0		-374																				-1253		-374		-130		-130		-6.25		-1.87		2.77

		37158		2606		1		0		0		-374																				-1153		-374		100		0		-5.75		-1.87		2.27

		37159		2626		0		0		1		-3000																				-1133		-374		20		0		-5.65		-1.87		2.17

		37160		2636		1		0		1		-3000																				-1123		-364		10		10		-5.60		-1.82		2.22

		37161		2656		1		0		1		-3000																				-1103		-344		20		20		-5.50		-1.72		2.32

		37162		2827		0		0		1		-3000																				-932		-173		171		171		-4.65		-0.86		3.17

		37165		2857		0		0		1		-3000																				-902		-143		30		30		-4.50		-0.71		3.32

		37166		2837		0		1		1		-3000																				-922		-163		-20		-20		-4.60		-0.81		3.22

		37167		2707		1		0		0		-293																				-1052		-293		-130		-130		-5.25		-1.46		2.57

		37168		2807		1		0		1		-3100																				-952		-293		100		0		-4.75		-1.46		2.07

		37172		2817		1		0		1		-3100																				-942		-283		10		10		-4.70		-1.41		2.12

		37173		2877		0		0		1		-3100																				-882		-223		60		60		-4.40		-1.11		2.42

		37174		2877		1		0		1		-3100																				-882		-223		0		0		-4.40		-1.11		2.42

		37175		2947		0		0		1		-3100																				-812		-153		70		70		-4.05		-0.76		2.77

		37176		2897		0		0		1		-3100																				-862		-203		-50		-50		-4.30		-1.01		2.52

		37179		2857		0		1		1		-3100																				-902		-243		-40		-40		-4.50		-1.21		2.32

		37180		2857		0		0		0		-243																				-902		-243		0		0		-4.50		-1.21		2.32

		37181		2887		0		0		0		-243																				-872		-243		30		0		-4.35		-1.21		2.17

		37182		2857		1		0		0		-243																				-902		-243		-30		0		-4.50		-1.21		2.32

		37183		2897		0		1		1		-3140																				-862		-243		40		0		-4.30		-1.21		2.12

		37186		2837		1		0		0		-303																				-922		-303		-60		-60		-4.60		-1.51		1.83

		37187		2877		0		1		1		-3180																				-882		-303		40		0		-4.40		-1.51		1.63

		37188		2887		0		0		0		-293																				-872		-293		10		10		-4.35		-1.46		1.68

		37189		2907		0		1		0		-293																				-852		-293		20		0		-4.25		-1.46		1.58

		37190		2877		0		1		0		-293																				-882		-293		-30		0		-4.40		-1.46		1.73

		37193		2807		0		1		0		-293																				-952		-293		-70		0		-4.75		-1.46		2.07

		37194		2767		0		0		0		-293																				-992		-293		-40		0		-4.95		-1.46		2.27

		37195		2757		0		1		0		-293																				-1002		-293		-10		0		-5.00		-1.46		2.32

		37197		2686		0		1		0		-293																				-1073		-293		-71		0		-5.35		-1.46		2.68

		37200		2616		0		1		0		-293																				-1143		-293		-70		0		-5.70		-1.46		3.03

		37201		2586		0		0		0		-293																				-1173		-293		-30		0		-5.85		-1.46		3.18

		37202		2596		0		0		0		-293																				-1163		-293		10		0		-5.80		-1.46		3.13

		37203		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37204		2596		0		0		0		-293																				-1163		-293		-30		0		-5.80		-1.46		3.13

		37207		2616		0		1		0		-293																				-1143		-293		20		0		-5.70		-1.46		3.03

		37208		2596		0		1		0		-293																				-1163		-293		-20		0		-5.80		-1.46		3.13

		37209		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37210		2626		0		0		0		-293																				-1133		-293		0		0		-5.65		-1.46		2.98

		37211		2636		0		0		0		-293																				-1123		-293		10		0		-5.60		-1.46		2.93

		37214		2646		0		1		0		-293																				-1113		-293		10		0		-5.55		-1.46		2.88

		37215		2626		0		1		0		-293																				-1133		-293		-20		0		-5.65		-1.46		2.98

		37216		2566		0		1		0		-293																				-1193		-293		-60		0		-5.95		-1.46		3.28

		37217		2546		0		0		0		-293																				-1213		-293		-20		0		-6.05		-1.46		3.38

		37218		2566		0		0		0		-293																				-1193		-293		20		0		-5.95		-1.46		3.28

		37221		2556		0		1		0		-293																				-1203		-293		-10		0		-6.00		-1.46		3.33

		37222		2526		0		1		0		-293																				-1233		-293		-30		0		-6.15		-1.46		3.48

		37223		2536		0		0		0		-293																				-1223		-293		10		0		-6.10		-1.46		3.43

		37224		2526		0		1		0		-293																				-1233		-293		-10		0		-6.15		-1.46		3.48

		37225		2516		1		0		0		-293																				-1243		-293		-10		0		-6.20		-1.46		3.53

		37228		2526		0		1		1		-2819																				-1233		-293		10		0		-6.15		-1.46		3.48

		37229		2526		0		1		0		-293																				-1233		-293		0		0		-6.15		-1.46		3.48

		37230		2446		0		1		0		-293																				-1313		-293		-80		0		-6.55		-1.46		3.88

		37231		2416		1		0		0		-293																				-1343		-293		-30		0		-6.70		-1.46		4.03

		37232		2526		0		0		1		-2819																				-1233		-293		110		0		-6.15		-1.46		3.48

		37235		2536		0		1		1		-2819																				-1223		-283		10		10		-6.10		-1.41		3.53

		37236		2456		1		0		0		-363																				-1303		-363		-80		-80		-6.50		-1.81		3.13

		37237		2506		0		1		1		-2869																				-1253		-363		50		0		-6.25		-1.81		2.88

		37238		2466		0		0		0		-403																				-1293		-403		-40		-40		-6.45		-2.01		2.68

		37239		2466		0		1		0		-403																				-1293		-403		0		0		-6.45		-2.01		2.68

		37242		2456		1		0		0		-403																				-1303		-403		-10		0		-6.50		-2.01		2.73

		37243		2476		0		0		1		-2879																				-1283		-403		20		0		-6.40		-2.01		2.63

		37244		2466		0		1		1		-2879																				-1293		-413		-10		-10		-6.45		-2.06		2.58

		37245		2336		0		0		0		-543																				-1423		-543		-130		-130		-7.10		-2.71		1.93

		37246		2346		1		0		0		-543																				-1413		-543		10		0		-7.05		-2.71		1.88

		37252		2386		1		0		1		-2929																				-1373		-543		40		0		-6.85		-2.71		1.68

		37253		2446		0		0		1		-2929																				-1313		-483		60		60		-6.55		-2.41		1.98

		37258		2436		0		1		1		-2929																				-1323		-493		-10		-10		-6.60		-2.46		1.93

		37259		2416		0		0		0		-513																				-1343		-513		-20		-20		-6.70		-2.56		1.83

		37260		2416		0		1		0		-513																				-1343		-513		0		0		-6.70		-2.56		1.83

		37263		2386		0		1		0		-513																				-1373		-513		-30		0		-6.85		-2.56		1.98

		37264		2356		1		0		0		-513																				-1403		-513		-30		0		-7.00		-2.56		2.13

		37265		2376		0		1		1		-2889																				-1383		-513		20		0		-6.90		-2.56		2.03

		37266		2336		0		0		0		-553																				-1423		-553		-40		-40		-7.10		-2.76		1.83

		37267		2336		0		0		0		-553																				-1423		-553		0		0		-7.10		-2.76		1.83

		37270		2326		0		1		0		-553																				-1433		-553		-10		0		-7.15		-2.76		1.88

		37271		2296		1		0		0		-553																				-1463		-553		-30		0		-7.30		-2.76		2.03

		37272		2406		1		0		1		-2959																				-1353		-553		110		0		-6.75		-2.76		1.48

		37273		2456		0		0		1		-2959																				-1303		-503		50		50		-6.50		-2.51		1.73

		37274		2446		0		1		1		-2959																				-1313		-513		-10		-10		-6.55		-2.56		1.68

		37277		2426		0		1		0		-533																				-1333		-533		-20		-20		-6.65		-2.66		1.58

		37278		2416		0		0		0		-533																				-1343		-533		-10		0		-6.70		-2.66		1.63

		37279		2406		0		0		0		-533																				-1353		-533		-10		0		-6.75		-2.66		1.68

		37280		2406		0		0		0		-533																				-1353		-533		0		0		-6.75		-2.66		1.68

		37281		2356		0		0		0		-533																				-1403		-533		-50		0		-7.00		-2.66		1.93

		37284		2346		1		0		0		-533																				-1413		-533		-10		0		-7.05		-2.66		1.98

		37285		2396		0		1		1		-2929																				-1363		-533		50		0		-6.80		-2.66		1.73

		37286		2346		0		0		0		-583																				-1413		-583		-50		-50		-7.05		-2.91		1.48

		37287		2366		0		0		0		-583																				-1393		-583		20		0		-6.95		-2.91		1.38

		37288		2366		0		0		0		-583																				-1393		-583		0		0		-6.95		-2.91		1.38

		37291		2346		0		1		0		-583																				-1413		-583		-20		0		-7.05		-2.91		1.48

		37292		2316		0		0		0		-583																				-1443		-583		-30		0		-7.20		-2.91		1.63

		37293		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37294		2316		0		0		0		-583																				-1443		-583		-10		0		-7.20		-2.91		1.63

		37295		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37298		2306		0		1		0		-583																				-1453		-583		-20		0		-7.25		-2.91		1.68

		37300		2275		0		1		0		-583																				-1484		-583		-31		0		-7.40		-2.91		1.84

		37301		2255		1		0		0		-583																				-1504		-583		-20		0		-7.50		-2.91		1.94

		37302		2326		0		1		1		-2909																				-1433		-583		71		0		-7.15		-2.91		1.58

		37305		2275		0		0		0		-634																				-1484		-634		-51		-51		-7.40		-3.16		1.33

		37306		2245		0		0		0		-634																				-1514		-634		-30		0		-7.55		-3.16		1.48

		37307		2245		0		0		0		-634																				-1514		-634		0		0		-7.55		-3.16		1.48

		37308		2265		0		1		0		-634																				-1494		-634		20		0		-7.45		-3.16		1.38

		37309		2225		0		1		0		-634																				-1534		-634		-40		0		-7.65		-3.16		1.58

		37312		2225		0		1		0		-634																				-1534		-634		0		0		-7.65		-3.16		1.58

		37313		2235		0		0		0		-634																				-1524		-634		10		0		-7.60		-3.16		1.53

		37314		2235		0		0		0		-634																				-1524		-634		0		0		-7.60		-3.16		1.53

		37315		2225		0		0		0		-634																				-1534		-634		-10		0		-7.65		-3.16		1.58

		37316		2245		1		0		0		-634																				-1514		-634		20		0		-7.55		-3.16		1.48

		37319		2346		1		0		1		-2980																				-1413		-634		101		0		-7.05		-3.16		0.97

		37320		2366		0		1		1		-2980																				-1393		-614		20		20		-6.95		-3.06		1.07

		37321		2336		0		1		0		-644																				-1423		-644		-30		-30		-7.10		-3.21		0.92

		37322		2336		0		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37323		2336		1		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37326		2366		0		1		1		-3010																				-1393		-644		30		0		-6.95		-3.21		0.77

		37327		2366		0		0		0		-644																				-1393		-644		0		0		-6.95		-3.21		0.77

		37328		2356		0		0		0		-644																				-1403		-644		-10		0		-7.00		-3.21		0.82

		37329		2376		0		0		0		-644																				-1383		-644		20		0		-6.90		-3.21		0.72

		37330		2406		0		0		0		-644																				-1353		-644		30		0		-6.75		-3.21		0.57

		37333		2446		1		0		0		-644																				-1313		-644		40		0		-6.55		-3.21		0.37

		37334		2446		0		1		1		-3090																				-1313		-644		0		0		-6.55		-3.21		0.37

		37335		2366		1		0		0		-724																				-1393		-724		-80		-80		-6.95		-3.61		-0.02

		37336		2376		0		0		1		-3100																				-1383		-724		10		0		-6.90		-3.61		-0.07

		37337		2396		0		0		1		-3100																				-1363		-704		20		20		-6.80		-3.51		0.02

		37340		2406		0		0		1		-3100																				-1353		-694		10		10		-6.75		-3.46		0.07

		37341		2416		0		1		1		-3100																				-1343		-684		10		10		-6.70		-3.41		0.12

		37342		2386		0		0		0		-714																				-1373		-714		-30		-30		-6.85		-3.56		-0.02

		37343		2406		0		1		0		-714																				-1353		-714		20		0		-6.75		-3.56		-0.12

		37348		2396		0		0		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37349		2396		0		0		0		-714																				-1363		-714		0		0		-6.80		-3.56		-0.07

		37350		2416		0		0		0		-714																				-1343		-714		20		0		-6.70		-3.56		-0.17

		37351		2436		0		1		0		-714																				-1323		-714		20		0		-6.60		-3.56		-0.27

		37354		2416		0		1		0		-714																				-1343		-714		-20		0		-6.70		-3.56		-0.17

		37355		2406		0		1		0		-714																				-1353		-714		-10		0		-6.75		-3.56		-0.12

		37356		2396		0		1		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37357		2406		0		1		0		-714																				-1353		-714		10		0		-6.75		-3.56		-0.12

		37358		2376		0		1		0		-714																				-1383		-714		-30		0		-6.90		-3.56		0.02

		37361		2376		0		1		0		-714																				-1383		-714		0		0		-6.90		-3.56		0.02

		37362		2366		0		1		0		-714																				-1393		-714		-10		0		-6.95		-3.56		0.07

		37363		2366		0		1		0		-714																				-1393		-714		0		0		-6.95		-3.56		0.07

		37364		2346		0		1		0		-714																				-1413		-714		-20		0		-7.05		-3.56		0.17

		37365		2346		0		1		0		-714																				-1413		-714		0		0		-7.05		-3.56		0.17

		37368		2326		1		0		0		-714																				-1433		-714		-20		0		-7.15		-3.56		0.27

		37369		2356		0		1		1		-3070																				-1403		-714		30		0		-7.00		-3.56		0.12

		37370		2316		0		1		0		-754																				-1443		-754		-40		-40		-7.20		-3.76		-0.07

		37372		2326		0		0		0		-754																				-1433		-754		10		0		-7.15		-3.76		-0.12

		37375		2326		0		1		0		-754																				-1433		-754		0		0		-7.15		-3.76		-0.12

		37376		2296		0		1		0		-754																				-1463		-754		-30		0		-7.30		-3.76		0.02

		37378		2316		0		1		0		-754																				-1443		-754		20		0		-7.20		-3.76		-0.07

		37379		2275		0		1		0		-754																				-1484		-754		-41		0		-7.40		-3.76		0.13

		37382		2255		0		1		0		-754																				-1504		-754		-20		0		-7.50		-3.76		0.23

		37383		2245		0		1		0		-754																				-1514		-754		-10		0		-7.55		-3.76		0.28

		37384		2245		1		0		0		-754																				-1514		-754		0		0		-7.55		-3.76		0.28

		37385		2326		0		1		1		-3080																				-1433		-754		81		0		-7.15		-3.76		-0.12

		37386		2285		1		0		0		-795																				-1474		-795		-41		-41		-7.35		-3.97		-0.33

		37389		2306		0		1		1		-3101																				-1453		-795		21		0		-7.25		-3.97		-0.43

		37390		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37391		2296		0		0		0		-795																				-1463		-795		-10		0		-7.30		-3.97		-0.38

		37392		2306		0		0		0		-795																				-1453		-795		10		0		-7.25		-3.97		-0.43

		37393		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37396		2316		0		1		0		-795																				-1443		-795		10		0		-7.20		-3.97		-0.48

		37397		2306		1		0		0		-795																				-1453		-795		-10		0		-7.25		-3.97		-0.43

		37398		2346		0		1		1		-3141																				-1413		-795		40		0		-7.05		-3.97		-0.63

		37399		2326		0		0		0		-815																				-1433		-815		-20		-20		-7.15		-4.07		-0.73

		37400		2316		0		0		0		-815																				-1443		-815		-10		0		-7.20		-4.07		-0.68

		37403		2316		0		1		0		-815																				-1443		-815		0		0		-7.20		-4.07		-0.68

		37404		2306		0		1		0		-815																				-1453		-815		-10		0		-7.25		-4.07		-0.63

		37405		2306		0		1		0		-815																				-1453		-815		0		0		-7.25		-4.07		-0.63

		37407		2296		0		1		0		-815																				-1463		-815		-10		0		-7.30		-4.07		-0.58

		37410		2195		0		0		0		-815																				-1564		-815		-101		0		-7.80		-4.07		-0.08

		37411		2205		0		1		0		-815																				-1554		-815		10		0		-7.75		-4.07		-0.13

		37412		2185		0		0		0		-815																				-1574		-815		-20		0		-7.85		-4.07		-0.03

		37413		2205		0		1		0		-815																				-1554		-815		20		0		-7.75		-4.07		-0.13

		37414		2155		1		0		0		-815																				-1604		-815		-50		0		-8.00		-4.07		0.12

		37418		2195		0		0		1		-3010																				-1564		-815		40		0		-7.80		-4.07		-0.08

		37419		2195		0		1		1		-3010																				-1564		-815		0		0		-7.80		-4.07		-0.08

		37420		2175		0		0		0		-835																				-1584		-835		-20		-20		-7.90		-4.16		-0.18

		37421		2195		0		0		0		-835																				-1564		-835		20		0		-7.80		-4.16		-0.28

		37424		2175		0		1		0		-835																				-1584		-835		-20		0		-7.90		-4.16		-0.18

		37425		2165		1		0		0		-835																				-1594		-835		-10		0		-7.95		-4.16		-0.13

		37426		2195		0		1		1		-3030																				-1564		-835		30		0		-7.80		-4.16		-0.28

		37427		2175		0		1		0		-855																				-1584		-855		-20		-20		-7.90		-4.26		-0.38

		37428		2155		0		1		0		-855																				-1604		-855		-20		0		-8.00		-4.26		-0.28





EDP1

		



Buy and hold
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		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		3729		0		0		0		0				Resultado final:				-56				"Buy and hold":				-1604								Ret(BH)		Ret(N)

		6/13/00		3759		0		0		0		0								-0.28								-8.00				0		0		0		0

		6/14/00		3785		0		0		0		0				Nº. de negócios:				143												26		0		26		0

		6/15/00		3829		0		1		0		0																				70		0		44		0

		6/16/00		3809		1		0		-1		3809																				50		0		-20		0

		6/19/00		3869		0		1		1		-3929																				110		-60		60		-60

		6/20/00		3849		0		1		-1		3769																				90		-80		-20		-20

		6/21/00		3809		0		0		-1		3769																				50		-40		-40		40

		6/23/00		3799		0		1		-1		3769																				40		-30		-10		10

		6/26/00		3749		0		1		-1		3769																				-10		20		-50		50

		6/27/00		3669		0		0		-1		3769																				-90		100		-80		80

		6/28/00		3659		0		1		-1		3769																				-100		110		-10		10

		6/29/00		3671		0		1		-1		3769																				-88		98		12		-12

		6/30/00		3629		1		0		-1		3769																				-130		140		-42		42

		7/3/00		3633		0		0		1		-3497																				-126		136		4		-4

		7/4/00		3701		0		1		1		-3497																				-58		204		68		68

		7/5/00		3689		0		1		-1		3881																				-70		192		-12		-12

		7/6/00		3669		0		1		-1		3881																				-90		212		-20		20

		7/7/00		3709		0		1		-1		3881																				-50		172		40		-40

		7/10/00		3609		0		1		-1		3881																				-150		272		-100		100

		7/11/00		3609		0		1		-1		3881																				-150		272		0		0

		7/12/00		3569		0		0		-1		3881																				-190		312		-40		40

		7/13/00		3609		0		1		-1		3881				Sharpe Ratio (SR):																-150		272		40		-40

		7/14/00		3609		0		1		-1		3881				Média do retorno:								SR(BH)*:		SR(N)*:						-150		272		0		0

		7/17/00		3639		0		0		-1		3881				-792.07		602.53						-1.628		1.490						-120		242		30		-30

		7/18/00		3659		0		1		-1		3881				Desv. padrão do retorno:																-100		222		20		-20

		7/19/00		3609		0		0		-1		3881				486.51		404.38						SR(BH)**:		SR(N)**:						-150		272		-50		50

		7/20/00		3599		0		0		-1		3881												-0.070		-0.002						-160		282		-10		10

		7/21/00		3599		0		0		-1		3881				Notas:																-160		282		0		0

		7/24/00		3609		0		1		-1		3881																				-150		272		10		-10

		7/25/00		3599		0		1		-1		3881				- Ret(BH): Retorno do Buy and Hold.																-160		282		-10		10

		7/26/00		3539		0		0		-1		3881				- Ret(N): Retorno da Negociação.																-220		342		-60		60

		7/27/00		3539		1		0		-1		3881				- Baseline para a SR: 0%.																-220		342		0		0

		7/28/00		3649		0		0		1		-3417																				-110		232		110		-110

		7/31/00		3669		0		1		1		-3417																				-90		252		20		20

		8/1/00		3659		0		0		-1		3901																				-100		242		-10		-10

		8/2/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/3/00		3649		0		1		-1		3901																				-110		252		0		0

		8/4/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/7/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/8/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/9/00		3629		0		1		-1		3901																				-130		272		-30		30

		8/10/00		3629		0		1		-1		3901																				-130		272		0		0

		8/11/00		3619		0		1		-1		3901																				-140		282		-10		10

		8/14/00		3609		0		0		-1		3901																				-150		292		-10		10

		8/16/00		3629		0		1		-1		3901																				-130		272		20		-20

		8/17/00		3589		0		1		-1		3901																				-170		312		-40		40

		8/18/00		3539		0		1		-1		3901																				-220		362		-50		50

		8/21/00		3528		0		0		-1		3901																				-231		373		-11		11

		8/22/00		3539		0		1		-1		3901																				-220		362		11		-11

		8/23/00		3549		0		0		-1		3901																				-210		352		10		-10

		8/24/00		3518		1		0		-1		3901																				-241		383		-31		31

		8/25/00		3589		0		1		1		-3277																				-170		312		71		-71

		8/28/00		3609		0		0		-1		3941																				-150		332		20		20

		8/29/00		3599		0		1		-1		3941																				-160		342		-10		10

		8/30/00		3599		0		1		-1		3941																				-160		342		0		0

		8/31/00		3599		1		0		-1		3941																				-160		342		0		0

		9/1/00		3659		0		0		1		-3377																				-100		282		60		-60

		9/4/00		3689		0		0		1		-3377																				-70		312		30		30

		9/5/00		3699		0		1		1		-3377																				-60		322		10		10

		9/6/00		3659		0		1		-1		3941																				-100		282		-40		-40

		9/7/00		3619		0		0		-1		3941																				-140		322		-40		40

		9/8/00		3639		1		0		-1		3941																				-120		302		20		-20

		9/11/00		3689		0		0		1		-3437																				-70		252		50		-50

		9/12/00		3709		0		0		1		-3437																				-50		272		20		20

		9/13/00		3729		1		0		1		-3437																				-30		292		20		20

		9/14/00		3799		1		0		1		-3437																				40		362		70		70

		9/15/00		3879		0		1		1		-3437																				120		442		80		80

		9/18/00		3809		0		0		-1		4181																				50		372		-70		-70

		9/19/00		3789		0		0		-1		4181																				30		392		-20		20

		9/20/00		3799		0		1		-1		4181																				40		382		10		-10

		9/21/00		3729		0		1		-1		4181																				-30		452		-70		70

		9/22/00		3669		1		0		-1		4181																				-90		512		-60		60

		9/25/00		3799		0		1		1		-3417																				40		382		130		-130

		9/26/00		3759		0		1		-1		4101																				0		342		-40		-40

		9/27/00		3739		0		1		-1		4101																				-20		362		-20		20

		9/28/00		3619		0		1		-1		4101																				-140		482		-120		120

		9/29/00		3619		0		1		-1		4101																				-140		482		0		0

		10/2/00		3619		0		0		-1		4101																				-140		482		0		0

		10/3/00		3649		0		1		-1		4101																				-110		452		30		-30

		10/4/00		3659		0		0		-1		4101																				-100		442		10		-10

		10/6/00		3679		0		1		-1		4101																				-80		422		20		-20

		10/9/00		3619		0		1		-1		4101																				-140		482		-60		60

		10/10/00		3559		0		1		-1		4101																				-200		542		-60		60

		10/11/00		3508		0		1		-1		4101																				-251		593		-51		51

		10/12/00		3488		0		1		-1		4101																				-271		613		-20		20

		10/13/00		3408		1		0		-1		4101																				-351		693		-80		80

		10/16/00		3539		0		0		1		-2977																				-220		562		131		-131

		10/17/00		3508		0		1		1		-2977																				-251		531		-31		-31

		10/18/00		3438		0		1		-1		3899																				-321		461		-70		-70

		10/19/00		3398		0		1		-1		3899																				-361		501		-40		40

		10/20/00		3258		0		1		-1		3899																				-501		641		-140		140

		10/23/00		3208		0		0		-1		3899																				-551		691		-50		50

		10/24/00		3218		1		0		-1		3899																				-541		681		10		-10

		10/25/00		3258		1		0		1		-2617																				-501		641		40		-40

		10/26/00		3308		0		1		1		-2617																				-451		691		50		50

		10/27/00		3318		0		1		-1		4019																				-441		701		10		10

		10/30/00		3278		0		1		-1		4019																				-481		741		-40		40

		10/31/00		3258		0		1		-1		4019																				-501		761		-20		20

		11/2/00		3228		0		1		-1		4019																				-531		791		-30		30

		11/3/00		3188		1		0		-1		4019																				-571		831		-40		40

		11/6/00		3208		1		0		1		-2397																				-551		811		20		-20

		11/7/00		3248		0		1		1		-2397																				-511		851		40		40

		11/8/00		3248		0		0		-1		4099																				-511		851		0		0

		11/9/00		3228		1		0		-1		4099																				-531		871		-20		20

		11/10/00		3248		0		0		1		-2397																				-511		851		20		-20

		11/13/00		3238		0		1		1		-2397																				-521		841		-10		-10

		11/14/00		3208		1		0		-1		4019																				-551		811		-30		-30

		11/15/00		3218		0		0		1		-2417																				-541		801		10		-10

		11/16/00		3228		0		0		1		-2417																				-531		811		10		10

		11/17/00		3238		0		0		1		-2417																				-521		821		10		10

		11/20/00		3238		0		0		1		-2417																				-521		821		0		0

		11/21/00		3258		1		0		1		-2417																				-501		841		20		20

		11/22/00		3398		1		0		1		-2417																				-361		981		140		140

		11/23/00		3458		0		1		1		-2417																				-301		1041		60		60

		11/24/00		3458		0		1		-1		4499																				-301		1041		0		0

		11/27/00		3438		0		1		-1		4499																				-321		1061		-20		20

		11/28/00		3398		1		0		-1		4499																				-361		1101		-40		40

		11/29/00		3428		0		0		1		-2357																				-331		1071		30		-30

		11/30/00		3428		0		0		1		-2357																				-331		1071		0		0

		12/4/00		3468		0		0		1		-2357																				-291		1111		40		40

		12/5/00		3458		0		1		1		-2357																				-301		1101		-10		-10

		12/6/00		3468		0		1		-1		4579																				-291		1111		10		10

		12/7/00		3418		0		0		-1		4579																				-341		1161		-50		50

		12/11/00		3458		0		1		-1		4579																				-301		1121		40		-40

		12/12/00		3388		0		1		-1		4579																				-371		1191		-70		70

		12/13/00		3348		0		0		-1		4579																				-411		1231		-40		40

		12/14/00		3338		0		0		-1		4579																				-421		1241		-10		10

		12/15/00		3328		0		0		-1		4579																				-431		1251		-10		10

		12/18/00		3358		0		0		-1		4579																				-401		1221		30		-30

		12/19/00		3358		1		0		-1		4579																				-401		1221		0		0

		12/20/00		3388		0		1		1		-2197																				-371		1191		30		-30

		12/21/00		3378		1		0		-1		4559																				-381		1181		-10		-10

		12/22/00		3448		1		0		1		-2337																				-311		1111		70		-70

		12/27/00		3458		1		0		1		-2337																				-301		1121		10		10

		12/28/00		3518		1		0		1		-2337																				-241		1181		60		60

		12/29/00		3609		0		1		1		-2337																				-150		1272		91		91

		1/2/01		3528		0		0		-1		4719																				-231		1191		-81		-81

		1/3/01		3559		1		0		-1		4719																				-200		1160		31		-31

		1/4/01		3629		0		1		1		-2539																				-130		1090		70		-70

		1/5/01		3609		0		1		-1		4679																				-150		1070		-20		-20

		1/8/01		3528		0		1		-1		4679																				-231		1151		-81		81

		1/9/01		3388		0		0		-1		4679																				-371		1291		-140		140

		1/10/01		3388		1		0		-1		4679																				-371		1291		0		0

		1/11/01		3488		1		0		1		-2297																				-271		1191		100		-100

		1/12/01		3559		0		1		1		-2297																				-200		1262		71		71

		1/15/01		3458		1		0		-1		4619																				-301		1161		-101		-101

		1/16/01		3468		0		0		1		-2317																				-291		1151		10		-10

		1/17/01		3488		0		1		1		-2317																				-271		1171		20		20

		1/18/01		3428		0		1		-1		4539																				-331		1111		-60		-60

		1/19/01		3328		0		1		-1		4539																				-431		1211		-100		100

		1/22/01		3318		1		0		-1		4539																				-441		1221		-10		10

		1/23/01		3348		1		0		1		-2157																				-411		1191		30		-30

		1/24/01		3388		0		1		1		-2157																				-371		1231		40		40

		1/25/01		3258		1		0		-1		4359																				-501		1101		-130		-130

		1/26/01		3408		1		0		1		-2457																				-351		951		150		-150

		1/29/01		3408		0		1		1		-2457																				-351		951		0		0

		1/30/01		3398		1		0		-1		4339																				-361		941		-10		-10

		1/31/01		3438		0		1		1		-2537																				-321		901		40		-40

		2/1/01		3418		0		1		-1		4299																				-341		881		-20		-20

		2/2/01		3398		0		1		-1		4299																				-361		901		-20		20

		2/5/01		3358		0		1		-1		4299																				-401		941		-40		40

		2/6/01		3358		1		0		-1		4299																				-401		941		0		0

		2/7/01		3418		0		1		1		-2537																				-341		881		60		-60

		2/8/01		3428		0		1		-1		4319																				-331		891		10		10

		2/9/01		3338		0		0		-1		4319																				-421		981		-90		90

		2/12/01		3358		1		0		-1		4319																				-401		961		20		-20

		2/13/01		3388		0		1		1		-2457																				-371		931		30		-30

		2/14/01		3348		0		0		-1		4239																				-411		891		-40		-40

		2/15/01		3368		0		1		-1		4239																				-391		871		20		-20

		2/16/01		3358		0		1		-1		4239																				-401		881		-10		10

		2/19/01		3298		0		1		-1		4239																				-461		941		-60		60

		2/20/01		3268		0		1		-1		4239																				-491		971		-30		30

		2/21/01		3258		0		0		-1		4239																				-501		981		-10		10

		2/22/01		3258		0		1		-1		4239																				-501		981		0		0

		2/23/01		3198		0		0		-1		4239																				-561		1041		-60		60

		2/26/01		3228		0		0		-1		4239																				-531		1011		30		-30

		2/28/01		3218		0		0		-1		4239																				-541		1021		-10		10

		3/1/01		3228		0		1		-1		4239																				-531		1011		10		-10

		3/2/01		3198		1		0		-1		4239																				-561		1041		-30		30

		3/5/01		3228		0		0		1		-2217																				-531		1011		30		-30

		3/6/01		3228		0		1		1		-2217																				-531		1011		0		0

		3/7/01		3218		1		0		-1		4219																				-541		1001		-10		-10

		3/8/01		3268		0		1		1		-2317																				-491		951		50		-50

		3/9/01		3218		0		0		-1		4119																				-541		901		-50		-50

		3/12/01		3218		0		1		-1		4119																				-541		901		0		0

		3/13/01		3208		0		0		-1		4119																				-551		911		-10		10

		3/14/01		3218		0		1		-1		4119																				-541		901		10		-10

		3/15/01		3198		0		0		-1		4119																				-561		921		-20		20

		3/16/01		3178		0		1		-1		4119																				-581		941		-20		20

		3/19/01		3168		0		0		-1		4119																				-591		951		-10		10

		3/20/01		3168		0		1		-1		4119																				-591		951		0		0

		3/21/01		3107		1		0		-1		4119																				-652		1012		-61		61

		3/22/01		3027		0		0		1		-1935																				-732		1092		-80		80

		3/23/01		3067		1		0		1		-1935																				-692		1132		40		40

		3/26/01		3087		0		1		1		-1935																				-672		1152		20		20

		3/27/01		3047		0		1		-1		4159																				-712		1112		-40		-40

		3/28/01		3027		0		0		-1		4159																				-732		1132		-20		20

		3/29/01		3017		1		0		-1		4159																				-742		1142		-10		10

		3/30/01		3077		0		1		1		-1995																				-682		1082		60		-60

		4/2/01		3017		0		0		-1		4039																				-742		1022		-60		-60

		4/3/01		3007		1		0		-1		4039																				-752		1032		-10		10

		4/4/01		3007		1		0		1		-1975																				-752		1032		0		0

		4/5/01		3138		1		0		1		-1975																				-621		1163		131		131

		4/6/01		3128		0		1		1		-1975																				-631		1153		-10		-10

		4/9/01		3128		1		0		-1		4281																				-631		1153		0		0

		4/10/01		3178		1		0		1		-2075																				-581		1103		50		-50

		4/11/01		3198		1		0		1		-2075																				-561		1123		20		20

		4/12/01		3228		0		0		1		-2075																				-531		1153		30		30

		4/17/01		3188		1		0		1		-2075																				-571		1113		-40		-40

		4/18/01		3258		0		0		1		-2075																				-501		1183		70		70

		4/19/01		3218		0		1		1		-2075																				-541		1143		-40		-40

		4/20/01		3128		0		1		-1		4181																				-631		1053		-90		-90

		4/23/01		3057		0		0		-1		4181																				-702		1124		-71		71

		4/24/01		3057		1		0		-1		4181																				-702		1124		0		0

		4/26/01		3037		0		0		1		-1893																				-722		1144		-20		20

		4/27/01		3057		0		1		1		-1893																				-702		1164		20		20

		4/30/01		3047		1		0		-1		4201																				-712		1154		-10		-10

		5/2/01		3057		0		0		1		-1913																				-702		1144		10		-10

		5/3/01		3057		0		1		1		-1913																				-702		1144		0		0

		5/4/01		3027		1		0		-1		4141																				-732		1114		-30		-30

		5/7/01		3047		0		1		1		-1953																				-712		1094		20		-20

		5/8/01		3027		0		0		-1		4101																				-732		1074		-20		-20

		5/9/01		3027		0		0		-1		4101																				-732		1074		0		0

		5/10/01		3037		0		0		-1		4101																				-722		1064		10		-10

		5/11/01		3037		0		1		-1		4101																				-722		1064		0		0

		5/14/01		3037		0		0		-1		4101																				-722		1064		0		0

		5/15/01		3037		1		0		-1		4101																				-722		1064		0		0

		5/16/01		3067		0		0		1		-2033																				-692		1034		30		-30

		5/17/01		3087		0		1		1		-2033																				-672		1054		20		20

		5/18/01		3057		0		1		-1		4081																				-702		1024		-30		-30

		5/21/01		2997		1		0		-1		4081																				-762		1084		-60		60

		5/22/01		3027		0		1		1		-1973																				-732		1054		30		-30

		5/23/01		2987		0		0		-1		4001																				-772		1014		-40		-40

		5/24/01		2997		0		0		-1		4001																				-762		1004		10		-10

		5/25/01		2997		0		1		-1		4001																				-762		1004		0		0

		5/28/01		2837		0		1		-1		4001																				-922		1164		-160		160

		5/29/01		2857		0		1		-1		4001																				-902		1144		20		-20

		5/30/01		2827		1		0		-1		4001																				-932		1174		-30		30

		5/31/01		2897		1		0		1		-1793																				-862		1104		70		-70

		6/1/01		2897		1		0		1		-1793																				-862		1104		0		0

		6/4/01		2917		1		0		1		-1793																				-842		1124		20		20

		6/5/01		2937		1		0		1		-1793																				-822		1144		20		20

		6/6/01		2977		0		0		1		-1793																				-782		1184		40		40

		6/7/01		2947		0		0		1		-1793																				-812		1154		-30		-30

		6/8/01		2947		0		0		1		-1793																				-812		1154		0		0

		6/11/01		2937		0		0		1		-1793																				-822		1144		-10		-10

		6/12/01		2937		0		1		1		-1793																				-822		1144		0		0

		6/13/01		2927		1		0		-1		4061																				-832		1134		-10		-10

		6/15/01		2947		0		0		1		-1833																				-812		1114		20		-20

		6/18/01		2917		0		1		1		-1833																				-842		1084		-30		-30

		6/19/01		2867		0		1		-1		3901																				-892		1034		-50		-50

		6/20/01		2807		0		1		-1		3901																				-952		1094		-60		60

		6/21/01		2717		1		0		-1		3901																				-1042		1184		-90		90

		6/22/01		2807		0		0		1		-1713																				-952		1094		90		-90

		6/25/01		2767		1		0		1		-1713																				-992		1054		-40		-40

		6/26/01		2787		0		0		1		-1713																				-972		1074		20		20

		6/27/01		2797		0		1		1		-1713																				-962		1084		10		10

		6/28/01		2757		1		0		-1		3801																				-1002		1044		-40		-40

		6/29/01		2857		0		1		1		-1913																				-902		944		100		-100

		7/2/01		2847		0		1		-1		3781																				-912		934		-10		-10

		7/3/01		2827		1		0		-1		3781																				-932		954		-20		20

		7/4/01		2837		0		0		1		-1893																				-922		944		10		-10

		7/5/01		2837		0		0		1		-1893																				-922		944		0		0

		7/6/01		2847		0		1		1		-1893																				-912		954		10		10

		7/9/01		2807		0		1		-1		3721																				-952		914		-40		-40

		7/10/01		2807		1		0		-1		3721																				-952		914		0		0

		7/11/01		2807		0		1		1		-1893																				-952		914		0		0

		7/12/01		2757		1		0		-1		3621																				-1002		864		-50		-50

		7/13/01		2797		1		0		1		-1973																				-962		824		40		-40

		7/16/01		2807		0		0		1		-1973																				-952		834		10		10

		7/17/01		2817		0		0		1		-1973																				-942		844		10		10

		7/18/01		2837		0		0		1		-1973																				-922		864		20		20

		7/19/01		2857		1		0		1		-1973																				-902		884		20		20

		7/20/01		2867		0		0		1		-1973																				-892		894		10		10

		7/23/01		2877		0		1		1		-1973																				-882		904		10		10

		7/24/01		2827		1		0		-1		3681																				-932		854		-50		-50

		7/25/01		2877		1		0		1		-2073																				-882		804		50		-50

		7/26/01		2947		1		0		1		-2073																				-812		874		70		70

		7/27/01		2987		1		0		1		-2073																				-772		914		40		40

		7/30/01		3017		0		1		1		-2073																				-742		944		30		30

		7/31/01		3007		0		0		-1		3941																				-752		934		-10		-10

		8/1/01		3017		0		1		-1		3941																				-742		924		10		-10

		8/2/01		2967		0		1		-1		3941																				-792		974		-50		50

		8/3/01		2937		1		0		-1		3941																				-822		1004		-30		30

		8/6/01		2997		0		1		1		-2053																				-762		944		60		-60

		8/7/01		2977		1		0		-1		3901																				-782		924		-20		-20

		8/8/01		2997		0		0		1		-2093																				-762		904		20		-20

		8/9/01		2977		0		0		1		-2093																				-782		884		-20		-20

		8/10/01		2987		0		1		1		-2093																				-772		894		10		10

		8/13/01		2937		0		1		-1		3781																				-822		844		-50		-50

		8/14/01		2897		1		0		-1		3781																				-862		884		-40		40

		8/16/01		2987		0		0		1		-2193																				-772		794		90		-90

		8/17/01		2957		0		0		1		-2193																				-802		764		-30		-30

		8/20/01		2927		1		0		1		-2193																				-832		734		-30		-30

		8/21/01		2947		1		0		1		-2193																				-812		754		20		20

		8/22/01		2957		0		1		1		-2193																				-802		764		10		10

		8/23/01		2927		0		0		-1		3661																				-832		734		-30		-30

		8/24/01		2917		0		0		-1		3661																				-842		744		-10		10

		8/27/01		2927		0		1		-1		3661																				-832		734		10		-10

		37131		2897		0		1		-1		3661																				-862		764		-30		30

		37132		2847		1		0		-1		3661																				-912		814		-50		50

		37133		2907		0		1		1		-2153																				-852		754		60		-60

		37134		2877		0		1		-1		3601																				-882		724		-30		-30

		37137		2847		0		1		-1		3601																				-912		754		-30		30

		37138		2857		1		0		-1		3601																				-902		744		10		-10

		37139		2877		1		0		1		-2153																				-882		724		20		-20

		37140		2897		1		0		1		-2153																				-862		744		20		20

		37141		2907		0		0		1		-2153																				-852		754		10		10

		37144		2897		0		0		1		-2153																				-862		744		-10		-10

		37145		2917		0		1		1		-2153																				-842		764		20		20

		37146		2757		0		1		-1		3361																				-1002		604		-160		-160

		37147		2707		0		1		-1		3361																				-1052		654		-50		50

		37148		2686		0		1		-1		3361																				-1073		675		-21		21

		37151		2416		0		0		-1		3361																				-1343		945		-270		270

		37152		2506		1		0		-1		3361																				-1253		855		90		-90

		37153		2656		0		0		1		-1951																				-1103		705		150		-150

		37154		2636		0		1		1		-1951																				-1123		685		-20		-20

		37155		2506		0		0		-1		3061																				-1253		555		-130		-130

		37158		2606		1		0		-1		3061																				-1153		455		100		-100

		37159		2626		0		0		1		-2191																				-1133		435		20		-20

		37160		2636		1		0		1		-2191																				-1123		445		10		10

		37161		2656		1		0		1		-2191																				-1103		465		20		20

		37162		2827		0		0		1		-2191																				-932		636		171		171

		37165		2857		0		0		1		-2191																				-902		666		30		30

		37166		2837		0		1		1		-2191																				-922		646		-20		-20

		37167		2707		1		0		-1		3223																				-1052		516		-130		-130

		37168		2807		1		0		1		-2391																				-952		416		100		-100

		37172		2817		1		0		1		-2391																				-942		426		10		10

		37173		2877		0		0		1		-2391																				-882		486		60		60

		37174		2877		1		0		1		-2391																				-882		486		0		0

		37175		2947		0		0		1		-2391																				-812		556		70		70

		37176		2897		0		0		1		-2391																				-862		506		-50		-50

		37179		2857		0		1		1		-2391																				-902		466		-40		-40

		37180		2857		0		0		-1		3323																				-902		466		0		0

		37181		2887		0		0		-1		3323																				-872		436		30		-30

		37182		2857		1		0		-1		3323																				-902		466		-30		30

		37183		2897		0		1		1		-2471																				-862		426		40		-40

		37186		2837		1		0		-1		3203																				-922		366		-60		-60

		37187		2877		0		1		1		-2551																				-882		326		40		-40

		37188		2887		0		0		-1		3223																				-872		336		10		10

		37189		2907		0		1		-1		3223																				-852		316		20		-20

		37190		2877		0		1		-1		3223																				-882		346		-30		30

		37193		2807		0		1		-1		3223																				-952		416		-70		70

		37194		2767		0		0		-1		3223																				-992		456		-40		40

		37195		2757		0		1		-1		3223																				-1002		466		-10		10

		37197		2686		0		1		-1		3223																				-1073		537		-71		71

		37200		2616		0		1		-1		3223																				-1143		607		-70		70

		37201		2586		0		0		-1		3223																				-1173		637		-30		30

		37202		2596		0		0		-1		3223																				-1163		627		10		-10

		37203		2626		0		1		-1		3223																				-1133		597		30		-30

		37204		2596		0		0		-1		3223																				-1163		627		-30		30

		37207		2616		0		1		-1		3223																				-1143		607		20		-20

		37208		2596		0		1		-1		3223																				-1163		627		-20		20

		37209		2626		0		1		-1		3223																				-1133		597		30		-30

		37210		2626		0		0		-1		3223																				-1133		597		0		0

		37211		2636		0		0		-1		3223																				-1123		587		10		-10

		37214		2646		0		1		-1		3223																				-1113		577		10		-10

		37215		2626		0		1		-1		3223																				-1133		597		-20		20

		37216		2566		0		1		-1		3223																				-1193		657		-60		60

		37217		2546		0		0		-1		3223																				-1213		677		-20		20

		37218		2566		0		0		-1		3223																				-1193		657		20		-20

		37221		2556		0		1		-1		3223																				-1203		667		-10		10

		37222		2526		0		1		-1		3223																				-1233		697		-30		30

		37223		2536		0		0		-1		3223																				-1223		687		10		-10

		37224		2526		0		1		-1		3223																				-1233		697		-10		10

		37225		2516		1		0		-1		3223																				-1243		707		-10		10

		37228		2526		0		1		1		-1829																				-1233		697		10		-10

		37229		2526		0		1		-1		3223																				-1233		697		0		0

		37230		2446		0		1		-1		3223																				-1313		777		-80		80

		37231		2416		1		0		-1		3223																				-1343		807		-30		30

		37232		2526		0		0		1		-1829																				-1233		697		110		-110

		37235		2536		0		1		1		-1829																				-1223		707		10		10

		37236		2456		1		0		-1		3083																				-1303		627		-80		-80

		37237		2506		0		1		1		-1929																				-1253		577		50		-50

		37238		2466		0		0		-1		3003																				-1293		537		-40		-40

		37239		2466		0		1		-1		3003																				-1293		537		0		0

		37242		2456		1		0		-1		3003																				-1303		547		-10		10

		37243		2476		0		0		1		-1949																				-1283		527		20		-20

		37244		2466		0		1		1		-1949																				-1293		517		-10		-10

		37245		2336		0		0		-1		2723																				-1423		387		-130		-130

		37246		2346		1		0		-1		2723																				-1413		377		10		-10

		37252		2386		1		0		1		-2049																				-1373		337		40		-40

		37253		2446		0		0		1		-2049																				-1313		397		60		60

		37258		2436		0		1		1		-2049																				-1323		387		-10		-10

		37259		2416		0		0		-1		2783																				-1343		367		-20		-20

		37260		2416		0		1		-1		2783																				-1343		367		0		0

		37263		2386		0		1		-1		2783																				-1373		397		-30		30

		37264		2356		1		0		-1		2783																				-1403		427		-30		30

		37265		2376		0		1		1		-1969																				-1383		407		20		-20

		37266		2336		0		0		-1		2703																				-1423		367		-40		-40

		37267		2336		0		0		-1		2703																				-1423		367		0		0

		37270		2326		0		1		-1		2703																				-1433		377		-10		10

		37271		2296		1		0		-1		2703																				-1463		407		-30		30

		37272		2406		1		0		1		-2109																				-1353		297		110		-110

		37273		2456		0		0		1		-2109																				-1303		347		50		50

		37274		2446		0		1		1		-2109																				-1313		337		-10		-10

		37277		2426		0		1		-1		2743																				-1333		317		-20		-20

		37278		2416		0		0		-1		2743																				-1343		327		-10		10

		37279		2406		0		0		-1		2743																				-1353		337		-10		10

		37280		2406		0		0		-1		2743																				-1353		337		0		0

		37281		2356		0		0		-1		2743																				-1403		387		-50		50

		37284		2346		1		0		-1		2743																				-1413		397		-10		10

		37285		2396		0		1		1		-2049																				-1363		347		50		-50

		37286		2346		0		0		-1		2643																				-1413		297		-50		-50

		37287		2366		0		0		-1		2643																				-1393		277		20		-20

		37288		2366		0		0		-1		2643																				-1393		277		0		0

		37291		2346		0		1		-1		2643																				-1413		297		-20		20

		37292		2316		0		0		-1		2643																				-1443		327		-30		30

		37293		2326		0		0		-1		2643																				-1433		317		10		-10

		37294		2316		0		0		-1		2643																				-1443		327		-10		10

		37295		2326		0		0		-1		2643																				-1433		317		10		-10

		37298		2306		0		1		-1		2643																				-1453		337		-20		20

		37300		2275		0		1		-1		2643																				-1484		368		-31		31

		37301		2255		1		0		-1		2643																				-1504		388		-20		20

		37302		2326		0		1		1		-2009																				-1433		317		71		-71

		37305		2275		0		0		-1		2541																				-1484		266		-51		-51

		37306		2245		0		0		-1		2541																				-1514		296		-30		30

		37307		2245		0		0		-1		2541																				-1514		296		0		0

		37308		2265		0		1		-1		2541																				-1494		276		20		-20

		37309		2225		0		1		-1		2541																				-1534		316		-40		40

		37312		2225		0		1		-1		2541																				-1534		316		0		0

		37313		2235		0		0		-1		2541																				-1524		306		10		-10

		37314		2235		0		0		-1		2541																				-1524		306		0		0

		37315		2225		0		0		-1		2541																				-1534		316		-10		10

		37316		2245		1		0		-1		2541																				-1514		296		20		-20

		37319		2346		1		0		1		-2151																				-1413		195		101		-101

		37320		2366		0		1		1		-2151																				-1393		215		20		20

		37321		2336		0		1		-1		2521																				-1423		185		-30		-30

		37322		2336		0		0		-1		2521																				-1423		185		0		0

		37323		2336		1		0		-1		2521																				-1423		185		0		0

		37326		2366		0		1		1		-2211																				-1393		155		30		-30

		37327		2366		0		0		-1		2521																				-1393		155		0		0

		37328		2356		0		0		-1		2521																				-1403		165		-10		10

		37329		2376		0		0		-1		2521																				-1383		145		20		-20

		37330		2406		0		0		-1		2521																				-1353		115		30		-30

		37333		2446		1		0		-1		2521																				-1313		75		40		-40

		37334		2446		0		1		1		-2371																				-1313		75		0		0

		37335		2366		1		0		-1		2361																				-1393		-5		-80		-80

		37336		2376		0		0		1		-2391																				-1383		-15		10		-10

		37337		2396		0		0		1		-2391																				-1363		5		20		20

		37340		2406		0		0		1		-2391																				-1353		15		10		10

		37341		2416		0		1		1		-2391																				-1343		25		10		10

		37342		2386		0		0		-1		2381																				-1373		-5		-30		-30

		37343		2406		0		1		-1		2381																				-1353		-25		20		-20

		37348		2396		0		0		-1		2381																				-1363		-15		-10		10

		37349		2396		0		0		-1		2381																				-1363		-15		0		0

		37350		2416		0		0		-1		2381																				-1343		-35		20		-20

		37351		2436		0		1		-1		2381																				-1323		-55		20		-20

		37354		2416		0		1		-1		2381																				-1343		-35		-20		20

		37355		2406		0		1		-1		2381																				-1353		-25		-10		10

		37356		2396		0		1		-1		2381																				-1363		-15		-10		10

		37357		2406		0		1		-1		2381																				-1353		-25		10		-10

		37358		2376		0		1		-1		2381																				-1383		5		-30		30

		37361		2376		0		1		-1		2381																				-1383		5		0		0

		37362		2366		0		1		-1		2381																				-1393		15		-10		10

		37363		2366		0		1		-1		2381																				-1393		15		0		0

		37364		2346		0		1		-1		2381																				-1413		35		-20		20

		37365		2346		0		1		-1		2381																				-1413		35		0		0

		37368		2326		1		0		-1		2381																				-1433		55		-20		20

		37369		2356		0		1		1		-2331																				-1403		25		30		-30

		37370		2316		0		1		-1		2301																				-1443		-15		-40		-40

		37372		2326		0		0		-1		2301																				-1433		-25		10		-10

		37375		2326		0		1		-1		2301																				-1433		-25		0		0

		37376		2296		0		1		-1		2301																				-1463		5		-30		30

		37378		2316		0		1		-1		2301																				-1443		-15		20		-20

		37379		2275		0		1		-1		2301																				-1484		26		-41		41

		37382		2255		0		1		-1		2301																				-1504		46		-20		20

		37383		2245		0		1		-1		2301																				-1514		56		-10		10

		37384		2245		1		0		-1		2301																				-1514		56		0		0

		37385		2326		0		1		1		-2351																				-1433		-25		81		-81

		37386		2285		1		0		-1		2219																				-1474		-66		-41		-41

		37389		2306		0		1		1		-2393																				-1453		-87		21		-21

		37390		2306		0		0		-1		2219																				-1453		-87		0		0

		37391		2296		0		0		-1		2219																				-1463		-77		-10		10

		37392		2306		0		0		-1		2219																				-1453		-87		10		-10

		37393		2306		0		0		-1		2219																				-1453		-87		0		0

		37396		2316		0		1		-1		2219																				-1443		-97		10		-10

		37397		2306		1		0		-1		2219																				-1453		-87		-10		10

		37398		2346		0		1		1		-2473																				-1413		-127		40		-40

		37399		2326		0		0		-1		2179																				-1433		-147		-20		-20

		37400		2316		0		0		-1		2179																				-1443		-137		-10		10

		37403		2316		0		1		-1		2179																				-1443		-137		0		0

		37404		2306		0		1		-1		2179																				-1453		-127		-10		10

		37405		2306		0		1		-1		2179																				-1453		-127		0		0

		37407		2296		0		1		-1		2179																				-1463		-117		-10		10

		37410		2195		0		0		-1		2179																				-1564		-16		-101		101

		37411		2205		0		1		-1		2179																				-1554		-26		10		-10

		37412		2185		0		0		-1		2179																				-1574		-6		-20		20

		37413		2205		0		1		-1		2179																				-1554		-26		20		-20

		37414		2155		1		0		-1		2179																				-1604		24		-50		50

		37418		2195		0		0		1		-2211																				-1564		-16		40		-40

		37419		2195		0		1		1		-2211																				-1564		-16		0		0

		37420		2175		0		0		-1		2139																				-1584		-36		-20		-20

		37421		2195		0		0		-1		2139																				-1564		-56		20		-20

		37424		2175		0		1		-1		2139																				-1584		-36		-20		20

		37425		2165		1		0		-1		2139																				-1594		-26		-10		10

		37426		2195		0		1		1		-2251																				-1564		-56		30		-30

		37427		2175		0		1		-1		2099																				-1584		-76		-20		-20

		37428		2155		0		1		0		-56																				-1604		-56		-20		20





EDP2

		



Buy and hold

Negociação



PT1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		12530		0		1		0		0				Resultado final:				-3198				"Buy and hold":				-5533								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		12490		1		0		0		0								-15.95								-27.60				0		0		0		0		0.00		0.00		0.00

		6/14/00		12731		0		0		1		-12731				Nº. de negócios:				81												241		0		241		0		1.20		0.00		-1.20

		6/15/00		12901		0		1		1		-12731																				411		170		170		170		2.05		0.85		-0.35

		6/16/00		12911		0		1		0		180																				421		180		10		10		2.10		0.90		-0.30

		6/19/00		12530		0		1		0		180																				40		180		-381		0		0.20		0.90		1.60

		6/20/00		12340		0		1		0		180																				-150		180		-190		0		-0.75		0.90		2.54

		6/21/00		11548		1		0		0		180																				-942		180		-792		0		-4.70		0.90		6.49

		6/23/00		11678		0		1		1		-11498																				-812		180		130		0		-4.05		0.90		5.85

		6/26/00		11518		0		1		0		20																				-972		20		-160		-160		-4.85		0.10		5.05

		6/27/00		11277		1		0		0		20																				-1213		20		-241		0		-6.05		0.10		6.25

		6/28/00		11578		1		0		1		-11558																				-912		20		301		0		-4.55		0.10		4.75

		6/29/00		11919		0		1		1		-11558																				-571		361		341		341		-2.85		1.80		6.45

		6/30/00		11879		0		0		0		321																				-611		321		-40		-40		-3.05		1.60		6.25

		7/3/00		11869		0		0		0		321																				-621		321		-10		0		-3.10		1.60		6.30

		7/4/00		11929		0		0		0		321																				-561		321		60		0		-2.80		1.60		6.00

		7/5/00		11999		1		0		0		321																				-491		321		70		0		-2.45		1.60		5.65

		7/6/00		11919		0		0		1		-11598																				-571		321		-80		0		-2.85		1.60		6.05

		7/7/00		12029		1		0		1		-11598				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-461		431		110		110		-2.30		2.15		6.60

		7/10/00		12340		1		0		1		-11598				9578				0.0071658643						1.16						-150		742		311		311		-0.75		3.70		8.15

		7/11/00		12430		1		0		1		-11598																				-60		832		90		90		-0.30		4.15		8.60

		7/12/00		12731		0		0		1		-11598																				241		1133		301		301		1.20		5.65		10.10

		7/13/00		12781		1		0		1		-11598				Sharpe Ratio (SR):																291		1183		50		50		1.45		5.90		10.35

		7/14/00		13081		0		0		1		-11598				Média do retorno:								SR(BH)*:		SR(N)*:						591		1483		300		300		2.95		7.40		11.85

		7/17/00		13282		1		0		1		-11598				-2918.40		-790.39						-1.759		-0.531						792		1684		201		201		3.95		8.40		12.85

		7/18/00		13282		0		0		1		-11598				Desv. padrão do retorno:																792		1684		0		0		3.95		8.40		12.85

		7/19/00		13122		0		0		1		-11598				1659.58		1488.58						SR(BH)**:		SR(N)**:						632		1524		-160		-160		3.15		7.60		12.05

		7/20/00		13132		1		0		1		-11598												-0.045		-0.036						642		1534		10		10		3.20		7.65		12.10

		7/21/00		13713		0		1		1		-11598				Notas:																1223		2115		581		581		6.10		10.55		15.00

		7/24/00		13402		1		0		0		1804																				912		1804		-311		-311		4.55		9.00		13.45

		7/25/00		13603		0		1		1		-11799				- Ret(BH): Retorno do Buy and Hold.																1113		1804		201		0		5.55		9.00		12.45

		7/26/00		13302		0		1		0		1503				- Ret(N): Retorno da Negociação.																812		1503		-301		-301		4.05		7.50		10.94

		7/27/00		13182		0		1		0		1503				- Baseline para a SR: 0%.																692		1503		-120		0		3.45		7.50		11.54

		7/28/00		12931		0		1		0		1503																				441		1503		-251		0		2.20		7.50		12.79

		7/31/00		12029		0		1		0		1503																				-461		1503		-902		0		-2.30		7.50		17.29

		8/1/00		11929		1		0		0		1503																				-561		1503		-100		0		-2.80		7.50		17.79

		8/2/00		12189		1		0		1		-10686																				-301		1503		260		0		-1.50		7.50		16.50

		8/3/00		12300		0		1		1		-10686																				-190		1614		111		111		-0.95		8.05		17.05

		8/4/00		12109		0		1		0		1423																				-381		1423		-191		-191		-1.90		7.10		16.10

		8/7/00		12119		0		1		0		1423																				-371		1423		10		0		-1.85		7.10		16.05

		8/8/00		11728		0		1		0		1423																				-762		1423		-391		0		-3.80		7.10		18.00

		8/9/00		11598		1		0		0		1423																				-892		1423		-130		0		-4.45		7.10		18.65

		8/10/00		11879		1		0		1		-10456																				-611		1423		281		0		-3.05		7.10		17.24

		8/11/00		11949		0		0		1		-10456																				-541		1493		70		70		-2.70		7.45		17.59

		8/14/00		12039		1		0		1		-10456																				-451		1583		90		90		-2.25		7.90		18.04

		8/16/00		12079		0		1		1		-10456																				-411		1623		40		40		-2.05		8.10		18.24

		8/17/00		11628		0		1		0		1172																				-862		1172		-451		-451		-4.30		5.85		15.99

		8/18/00		11488		1		0		0		1172																				-1002		1172		-140		0		-5.00		5.85		16.69

		8/21/00		11518		1		0		1		-10346																				-972		1172		30		0		-4.85		5.85		16.54

		8/22/00		12019		0		1		1		-10346																				-471		1673		501		501		-2.35		8.34		19.04

		8/23/00		11427		0		0		0		1081																				-1063		1081		-592		-592		-5.30		5.39		16.09

		8/24/00		11377		0		0		0		1081																				-1113		1081		-50		0		-5.55		5.39		16.34

		8/25/00		11678		0		0		0		1081																				-812		1081		301		0		-4.05		5.39		14.83

		8/28/00		11768		1		0		0		1081																				-722		1081		90		0		-3.60		5.39		14.39

		8/29/00		11728		1		0		1		-10647																				-762		1081		-40		0		-3.80		5.39		14.58

		8/30/00		11778		0		0		1		-10647																				-712		1131		50		50		-3.55		5.64		14.83

		8/31/00		11728		0		0		1		-10647																				-762		1081		-50		-50		-3.80		5.39		14.58

		9/1/00		11979		1		0		1		-10647																				-511		1332		251		251		-2.55		6.64		15.84

		9/4/00		12420		1		0		1		-10647																				-70		1773		441		441		-0.35		8.84		18.04

		9/5/00		12229		0		0		1		-10647																				-261		1582		-191		-191		-1.30		7.89		17.08

		9/6/00		12189		0		0		1		-10647																				-301		1542		-40		-40		-1.50		7.69		16.88

		9/7/00		12139		1		0		1		-10647																				-351		1492		-50		-50		-1.75		7.44		16.63

		9/8/00		12209		0		0		1		-10647																				-281		1562		70		70		-1.40		7.79		16.98

		9/11/00		12209		1		0		1		-10647																				-281		1562		0		0		-1.40		7.79		16.98

		9/12/00		12290		0		1		1		-10647																				-200		1643		81		81		-1.00		8.20		17.39

		9/13/00		12049		0		1		0		1402																				-441		1402		-241		-241		-2.20		6.99		16.19

		9/14/00		11959		0		0		0		1402																				-531		1402		-90		0		-2.65		6.99		16.63

		9/15/00		11929		0		1		0		1402																				-561		1402		-30		0		-2.80		6.99		16.78

		9/18/00		11788		0		0		0		1402																				-702		1402		-141		0		-3.50		6.99		17.49

		9/19/00		11778		0		0		0		1402																				-712		1402		-10		0		-3.55		6.99		17.54

		9/20/00		11909		0		0		0		1402																				-581		1402		131		0		-2.90		6.99		16.88

		9/21/00		11828		0		1		0		1402																				-662		1402		-81		0		-3.30		6.99		17.29

		9/22/00		11227		1		0		0		1402																				-1263		1402		-601		0		-6.30		6.99		20.29

		9/25/00		11718		0		0		1		-10316																				-772		1402		491		0		-3.85		6.99		17.84

		9/26/00		11558		0		0		1		-10316																				-932		1242		-160		-160		-4.65		6.20		17.04

		9/27/00		11538		0		0		1		-10316																				-952		1222		-20		-20		-4.75		6.10		16.94

		9/28/00		11538		1		0		1		-10316																				-952		1222		0		0		-4.75		6.10		16.94

		9/29/00		11798		0		0		1		-10316																				-692		1482		260		260		-3.45		7.39		18.24

		10/2/00		11748		1		0		1		-10316																				-742		1432		-50		-50		-3.70		7.14		17.99

		10/3/00		11828		1		0		1		-10316																				-662		1512		80		80		-3.30		7.54		18.39

		10/4/00		11838		0		1		1		-10316																				-652		1522		10		10		-3.25		7.59		18.44

		10/6/00		11478		0		1		0		1162																				-1012		1162		-360		-360		-5.05		5.80		16.64

		10/9/00		11087		0		0		0		1162																				-1403		1162		-391		0		-7.00		5.80		18.59

		10/10/00		11227		1		0		0		1162																				-1263		1162		140		0		-6.30		5.80		17.89

		10/11/00		11117		0		0		1		-9955																				-1373		1162		-110		0		-6.85		5.80		18.44

		10/12/00		11057		0		0		1		-9955																				-1433		1102		-60		-60		-7.15		5.50		18.14

		10/13/00		10726		0		0		1		-9955																				-1764		771		-331		-331		-8.80		3.85		16.49

		10/16/00		10916		0		0		1		-9955																				-1574		961		190		190		-7.85		4.79		17.44

		10/17/00		10776		0		1		1		-9955																				-1714		821		-140		-140		-8.55		4.10		16.74

		10/18/00		10325		0		0		0		370																				-2165		370		-451		-451		-10.80		1.85		14.49

		10/19/00		10285		1		0		0		370																				-2205		370		-40		0		-11.00		1.85		14.69

		10/20/00		10515		0		1		1		-10145																				-1975		370		230		0		-9.85		1.85		13.54

		10/23/00		10325		0		0		0		180																				-2165		180		-190		-190		-10.80		0.90		12.59

		10/24/00		10325		1		0		0		180																				-2165		180		0		0		-10.80		0.90		12.59

		10/25/00		10686		0		1		1		-10506																				-1804		180		361		0		-9.00		0.90		10.79

		10/26/00		10575		0		1		0		69																				-1915		69		-111		-111		-9.55		0.34		10.24

		10/27/00		10225		1		0		0		69																				-2265		69		-350		0		-11.30		0.34		11.99

		10/30/00		10275		1		0		1		-10206																				-2215		69		50		0		-11.05		0.34		11.74

		10/31/00		10455		1		0		1		-10206																				-2035		249		180		180		-10.15		1.24		12.63

		11/2/00		10616		0		1		1		-10206																				-1874		410		161		161		-9.35		2.05		13.44

		11/3/00		10636		0		1		0		430																				-1854		430		20		20		-9.25		2.14		13.54

		11/6/00		10525		0		1		0		430																				-1965		430		-111		0		-9.80		2.14		14.09

		11/7/00		10174		0		1		0		430																				-2316		430		-351		0		-11.55		2.14		15.84

		11/8/00		9824		1		0		0		430																				-2666		430		-350		0		-13.30		2.14		17.59

		11/9/00		9673		1		0		1		-9243																				-2817		430		-151		0		-14.05		2.14		18.34

		11/10/00		9683		0		0		1		-9243																				-2807		440		10		10		-14.00		2.19		18.39

		11/13/00		9523		0		1		1		-9243																				-2967		280		-160		-160		-14.80		1.40		17.59

		11/14/00		9302		1		0		0		59																				-3188		59		-221		-221		-15.90		0.29		16.49

		11/15/00		9473		0		0		1		-9414																				-3017		59		171		0		-15.05		0.29		15.64

		11/16/00		9423		0		0		1		-9414																				-3067		9		-50		-50		-15.30		0.04		15.39

		11/17/00		9383		0		0		1		-9414																				-3107		-31		-40		-40		-15.50		-0.15		15.19

		11/20/00		9292		0		1		1		-9414																				-3198		-122		-91		-91		-15.95		-0.61		14.73

		11/21/00		9132		1		0		0		-282																				-3358		-282		-160		-160		-16.75		-1.41		13.94

		11/22/00		9322		0		1		1		-9604																				-3168		-282		190		0		-15.80		-1.41		12.99

		11/23/00		9172		1		0		0		-432																				-3318		-432		-150		-150		-16.55		-2.15		12.24

		11/24/00		9503		1		0		1		-9935																				-2987		-432		331		0		-14.90		-2.15		10.59

		11/27/00		10195		0		1		1		-9935																				-2295		260		692		692		-11.45		1.30		14.04

		11/28/00		9824		0		0		0		-111																				-2666		-111		-371		-371		-13.30		-0.55		12.19

		11/29/00		9723		0		0		0		-111																				-2767		-111		-101		0		-13.80		-0.55		12.69

		11/30/00		9773		0		1		0		-111																				-2717		-111		50		0		-13.55		-0.55		12.45

		12/4/00		9423		0		1		0		-111																				-3067		-111		-350		0		-15.30		-0.55		14.19

		12/5/00		9373		1		0		0		-111																				-3117		-111		-50		0		-15.55		-0.55		14.44

		12/6/00		9773		1		0		1		-9884																				-2717		-111		400		0		-13.55		-0.55		12.45

		12/7/00		9824		0		0		1		-9884																				-2666		-60		51		51		-13.30		-0.30		12.70

		12/11/00		10114		1		0		1		-9884																				-2376		230		290		290		-11.85		1.15		14.15

		12/12/00		10676		0		0		1		-9884																				-1814		792		562		562		-9.05		3.95		16.95

		12/13/00		10515		1		0		1		-9884																				-1975		631		-161		-161		-9.85		3.15		16.15

		12/14/00		10595		0		1		1		-9884																				-1895		711		80		80		-9.45		3.55		16.55

		12/15/00		9994		0		0		0		110																				-2496		110		-601		-601		-12.45		0.55		13.55

		12/18/00		10375		0		1		0		110																				-2115		110		381		0		-10.55		0.55		11.65

		12/19/00		10074		1		0		0		110																				-2416		110		-301		0		-12.05		0.55		13.15

		12/20/00		10225		0		1		1		-10115																				-2265		110		151		0		-11.30		0.55		12.40

		12/21/00		9824		1		0		0		-291																				-2666		-291		-401		-401		-13.30		-1.45		10.39

		12/22/00		10014		0		1		1		-10305																				-2476		-291		190		0		-12.35		-1.45		9.45

		12/27/00		9874		0		1		0		-431																				-2616		-431		-140		-140		-13.05		-2.15		8.75

		12/28/00		9824		0		1		0		-431																				-2666		-431		-50		0		-13.30		-2.15		9.00

		12/29/00		9533		1		0		0		-431																				-2957		-431		-291		0		-14.75		-2.15		10.45

		1/2/01		9543		1		0		1		-9974																				-2947		-431		10		0		-14.70		-2.15		10.40

		1/3/01		9623		0		1		1		-9974																				-2867		-351		80		80		-14.30		-1.75		10.80

		1/4/01		10024		1		0		0		50																				-2466		50		401		401		-12.30		0.25		12.80

		1/5/01		10114		1		0		1		-10064																				-2376		50		90		0		-11.85		0.25		12.35

		1/8/01		9954		1		0		1		-10064																				-2536		-110		-160		-160		-12.65		-0.55		11.55

		1/9/01		10134		1		0		1		-10064																				-2356		70		180		180		-11.75		0.35		12.45

		1/10/01		10195		1		0		1		-10064																				-2295		131		61		61		-11.45		0.65		12.75

		1/11/01		10495		1		0		1		-10064																				-1995		431		300		300		-9.95		2.15		14.25

		1/12/01		11227		1		0		1		-10064																				-1263		1163		732		732		-6.30		5.80		17.90

		1/15/01		11307		1		0		1		-10064																				-1183		1243		80		80		-5.90		6.20		18.30

		1/16/01		11528		0		1		1		-10064																				-962		1464		221		221		-4.80		7.30		19.40

		1/17/01		11498		1		0		0		1434																				-992		1434		-30		-30		-4.95		7.15		19.25

		1/18/01		11929		0		0		1		-10495																				-561		1434		431		0		-2.80		7.15		17.10

		1/19/01		12189		0		1		1		-10495																				-301		1694		260		260		-1.50		8.45		18.40

		1/22/01		11628		0		1		0		1133																				-862		1133		-561		-561		-4.30		5.65		15.60

		1/23/01		11187		0		0		0		1133																				-1303		1133		-441		0		-6.50		5.65		17.80

		1/24/01		11448		1		0		0		1133																				-1042		1133		261		0		-5.20		5.65		16.50

		1/25/01		12249		0		1		1		-11116																				-241		1133		801		0		-1.20		5.65		12.50

		1/26/01		11728		0		0		0		612																				-762		612		-521		-521		-3.80		3.05		9.91

		1/29/01		11618		1		0		0		612																				-872		612		-110		0		-4.35		3.05		10.45

		1/30/01		11929		1		0		1		-11317																				-561		612		311		0		-2.80		3.05		8.90

		1/31/01		12009		0		1		1		-11317																				-481		692		80		80		-2.40		3.45		9.30

		2/1/01		11838		1		0		0		521																				-652		521		-171		-171		-3.25		2.60		8.45

		2/2/01		11949		0		1		1		-11428																				-541		521		111		0		-2.70		2.60		7.90

		2/5/01		11728		0		1		0		300																				-762		300		-221		-221		-3.80		1.50		6.79

		2/6/01		11578		1		0		0		300																				-912		300		-150		0		-4.55		1.50		7.54

		2/7/01		11678		0		0		1		-11378																				-812		300		100		0		-4.05		1.50		7.04

		2/8/01		11828		0		1		1		-11378																				-662		450		150		150		-3.30		2.24		7.79

		2/9/01		11317		0		1		0		-61																				-1173		-61		-511		-511		-5.85		-0.30		5.24

		2/12/01		11127		1		0		0		-61																				-1363		-61		-190		0		-6.80		-0.30		6.19

		2/13/01		11417		0		0		1		-11478																				-1073		-61		290		0		-5.35		-0.30		4.74

		2/14/01		10826		1		0		1		-11478																				-1664		-652		-591		-591		-8.30		-3.25		1.80

		2/15/01		11127		0		0		1		-11478																				-1363		-351		301		301		-6.80		-1.75		3.30

		2/16/01		10776		1		0		1		-11478																				-1714		-702		-351		-351		-8.55		-3.50		1.55

		2/19/01		10806		0		1		1		-11478																				-1684		-672		30		30		-8.40		-3.35		1.70

		2/20/01		10826		0		0		0		-652																				-1664		-652		20		20		-8.30		-3.25		1.80

		2/21/01		10746		0		0		0		-652																				-1744		-652		-80		0		-8.70		-3.25		2.19

		2/22/01		10676		0		1		0		-652																				-1814		-652		-70		0		-9.05		-3.25		2.54

		2/23/01		10405		0		1		0		-652																				-2085		-652		-271		0		-10.40		-3.25		3.90

		2/26/01		10325		0		0		0		-652																				-2165		-652		-80		0		-10.80		-3.25		4.29

		2/28/01		10325		1		0		0		-652																				-2165		-652		0		0		-10.80		-3.25		4.29

		3/1/01		10345		1		0		1		-10997																				-2145		-652		20		0		-10.70		-3.25		4.19

		3/2/01		10575		0		0		1		-10997																				-1915		-422		230		230		-9.55		-2.10		5.34

		3/5/01		10545		1		0		1		-10997																				-1945		-452		-30		-30		-9.70		-2.25		5.19

		3/6/01		11247		1		0		1		-10997																				-1243		250		702		702		-6.20		1.25		8.69

		3/7/01		11207		1		0		1		-10997																				-1283		210		-40		-40		-6.40		1.05		8.49

		3/8/01		11417		1		0		1		-10997																				-1073		420		210		210		-5.35		2.09		9.54

		3/9/01		11468		0		1		1		-10997																				-1022		471		51		51		-5.10		2.35		9.80

		3/12/01		10936		0		0		0		-61																				-1554		-61		-532		-532		-7.75		-0.30		7.14

		3/13/01		10976		0		0		0		-61																				-1514		-61		40		0		-7.55		-0.30		6.94

		3/14/01		10926		0		0		0		-61																				-1564		-61		-50		0		-7.80		-0.30		7.19

		3/15/01		10676		0		0		0		-61																				-1814		-61		-250		0		-9.05		-0.30		8.44

		3/16/01		10545		0		0		0		-61																				-1945		-61		-131		0		-9.70		-0.30		9.09

		3/19/01		10375		0		0		0		-61																				-2115		-61		-170		0		-10.55		-0.30		9.94

		3/20/01		10475		0		1		0		-61																				-2015		-61		100		0		-10.05		-0.30		9.44

		3/21/01		10054		0		1		0		-61																				-2436		-61		-421		0		-12.15		-0.30		11.54

		3/22/01		9553		0		1		0		-61																				-2937		-61		-501		0		-14.65		-0.30		14.04

		3/23/01		9864		1		0		0		-61																				-2626		-61		311		0		-13.10		-0.30		12.49

		3/26/01		10174		0		1		1		-10235																				-2316		-61		310		0		-11.55		-0.30		10.94

		3/27/01		10024		0		0		0		-211																				-2466		-211		-150		-150		-12.30		-1.05		10.20

		3/28/01		9924		1		0		0		-211																				-2566		-211		-100		0		-12.80		-1.05		10.69

		3/29/01		9874		0		0		1		-10085																				-2616		-211		-50		0		-13.05		-1.05		10.94

		3/30/01		9924		0		1		1		-10085																				-2566		-161		50		50		-12.80		-0.80		11.19

		4/2/01		9784		0		0		0		-301																				-2706		-301		-140		-140		-13.50		-1.50		10.49

		4/3/01		9523		0		0		0		-301																				-2967		-301		-261		0		-14.80		-1.50		11.80

		4/4/01		9122		1		0		0		-301																				-3368		-301		-401		0		-16.80		-1.50		13.80

		4/5/01		9974		1		0		1		-10275																				-2516		-301		852		0		-12.55		-1.50		9.55

		4/6/01		10074		0		0		1		-10275																				-2416		-201		100		100		-12.05		-1.00		10.05

		4/9/01		10124		1		0		1		-10275																				-2366		-151		50		50		-11.80		-0.75		10.30

		4/10/01		10626		0		0		1		-10275																				-1864		351		502		502		-9.30		1.75		12.80

		4/11/01		10706		1		0		1		-10275																				-1784		431		80		80		-8.90		2.15		13.20

		4/12/01		10726		0		0		1		-10275																				-1764		451		20		20		-8.80		2.25		13.30

		4/17/01		10285		1		0		1		-10275																				-2205		10		-441		-441		-11.00		0.05		11.10

		4/18/01		11137		0		0		1		-10275																				-1353		862		852		852		-6.75		4.30		15.35

		4/19/01		11177		0		1		1		-10275																				-1313		902		40		40		-6.55		4.50		15.55

		4/20/01		10916		0		0		0		641																				-1574		641		-261		-261		-7.85		3.20		14.25

		4/23/01		10646		0		1		0		641																				-1844		641		-270		0		-9.20		3.20		15.59

		4/24/01		10024		0		0		0		641																				-2466		641		-622		0		-12.30		3.20		18.69

		4/26/01		10164		1		0		0		641																				-2326		641		140		0		-11.60		3.20		18.00

		4/27/01		10495		1		0		1		-9854																				-1995		641		331		0		-9.95		3.20		16.35

		4/30/01		10826		1		0		1		-9854																				-1664		972		331		331		-8.30		4.85		18.00

		5/2/01		10876		0		0		1		-9854																				-1614		1022		50		50		-8.05		5.10		18.25

		5/3/01		10756		0		0		1		-9854																				-1734		902		-120		-120		-8.65		4.50		17.65

		5/4/01		10796		1		0		1		-9854																				-1694		942		40		40		-8.45		4.70		17.85

		5/7/01		10946		0		0		1		-9854																				-1544		1092		150		150		-7.70		5.45		18.60

		5/8/01		10876		0		0		1		-9854																				-1614		1022		-70		-70		-8.05		5.10		18.25

		5/9/01		10806		0		0		1		-9854																				-1684		952		-70		-70		-8.40		4.75		17.90

		5/10/01		10846		1		0		1		-9854																				-1644		992		40		40		-8.20		4.95		18.10

		5/11/01		10966		0		0		1		-9854																				-1524		1112		120		120		-7.60		5.55		18.69

		5/14/01		10916		0		0		1		-9854																				-1574		1062		-50		-50		-7.85		5.30		18.45

		5/15/01		10846		1		0		1		-9854																				-1644		992		-70		-70		-8.20		4.95		18.10

		5/16/01		10926		0		0		1		-9854																				-1564		1072		80		80		-7.80		5.35		18.50

		5/17/01		10976		0		0		1		-9854																				-1514		1122		50		50		-7.55		5.60		18.74

		5/18/01		10886		0		0		1		-9854																				-1604		1032		-90		-90		-8.00		5.15		18.30

		5/21/01		10876		0		1		1		-9854																				-1614		1022		-10		-10		-8.05		5.10		18.25

		5/22/01		10215		0		1		0		361																				-2275		361		-661		-661		-11.35		1.80		14.95

		5/23/01		9814		0		0		0		361																				-2676		361		-401		0		-13.35		1.80		16.95

		5/24/01		9673		0		0		0		361																				-2817		361		-141		0		-14.05		1.80		17.65

		5/25/01		9683		1		0		0		361																				-2807		361		10		0		-14.00		1.80		17.60

		5/28/01		9864		1		0		1		-9503																				-2626		361		181		0		-13.10		1.80		16.70

		5/29/01		9894		0		0		1		-9503																				-2596		391		30		30		-12.95		1.95		16.85

		5/30/01		9713		0		1		1		-9503																				-2777		210		-181		-181		-13.85		1.05		15.95

		5/31/01		9523		0		1		0		20																				-2967		20		-190		-190		-14.80		0.10		15.00

		6/1/01		9272		0		0		0		20																				-3218		20		-251		0		-16.05		0.10		16.25

		6/4/01		9373		0		0		0		20																				-3117		20		101		0		-15.55		0.10		15.75

		6/5/01		9212		0		0		0		20																				-3278		20		-161		0		-16.35		0.10		16.55

		6/6/01		9222		1		0		0		20																				-3268		20		10		0		-16.30		0.10		16.50

		6/7/01		9262		0		0		1		-9242																				-3228		20		40		0		-16.10		0.10		16.30

		6/8/01		9172		0		0		1		-9242																				-3318		-70		-90		-90		-16.55		-0.35		15.85

		6/11/01		9022		0		0		1		-9242																				-3468		-220		-150		-150		-17.30		-1.10		15.10

		6/12/01		8821		0		1		1		-9242																				-3669		-421		-201		-201		-18.30		-2.10		14.10

		6/13/01		8591		1		0		0		-651																				-3899		-651		-230		-230		-19.45		-3.25		12.95

		6/15/01		8470		0		1		1		-9121																				-4020		-651		-121		0		-20.05		-3.25		13.56

		6/18/01		8039		0		0		0		-1082																				-4451		-1082		-431		-431		-22.20		-5.40		11.41

		6/19/01		7899		0		0		0		-1082																				-4591		-1082		-140		0		-22.90		-5.40		12.11

		6/20/01		7618		0		0		0		-1082																				-4872		-1082		-281		0		-24.30		-5.40		13.51

		6/21/01		7688		1		0		0		-1082																				-4802		-1082		70		0		-23.95		-5.40		13.16

		6/22/01		7769		1		0		1		-8851																				-4721		-1082		81		0		-23.55		-5.40		12.75

		6/25/01		7959		1		0		1		-8851																				-4531		-892		190		190		-22.60		-4.45		13.70

		6/26/01		8029		0		0		1		-8851																				-4461		-822		70		70		-22.25		-4.10		14.05

		6/27/01		8099		0		1		1		-8851																				-4391		-752		70		70		-21.90		-3.75		14.40

		6/28/01		7869		1		0		0		-982																				-4621		-982		-230		-230		-23.05		-4.90		13.25

		6/29/01		8390		0		0		1		-9372																				-4100		-982		521		0		-20.45		-4.90		10.65

		7/2/01		8370		1		0		1		-9372																				-4120		-1002		-20		-20		-20.55		-5.00		10.55

		7/3/01		8470		1		0		1		-9372																				-4020		-902		100		100		-20.05		-4.50		11.05

		7/4/01		8490		0		0		1		-9372																				-4000		-882		20		20		-19.95		-4.40		11.15

		7/5/01		8340		0		0		1		-9372																				-4150		-1032		-150		-150		-20.70		-5.15		10.40

		7/6/01		8310		0		1		1		-9372																				-4180		-1062		-30		-30		-20.85		-5.30		10.26

		7/9/01		7999		1		0		0		-1373																				-4491		-1373		-311		-311		-22.40		-6.85		8.70

		7/10/01		8270		0		1		1		-9643																				-4220		-1373		271		0		-21.05		-6.85		7.35

		7/11/01		7819		0		1		0		-1824																				-4671		-1824		-451		-451		-23.30		-9.10		5.10

		7/12/01		7899		0		1		0		-1824																				-4591		-1824		80		0		-22.90		-9.10		4.70

		7/13/01		7518		1		0		0		-1824																				-4972		-1824		-381		0		-24.80		-9.10		6.60

		7/16/01		7648		1		0		1		-9472																				-4842		-1824		130		0		-24.15		-9.10		5.96

		7/17/01		7779		1		0		1		-9472																				-4711		-1693		131		131		-23.50		-8.44		6.61

		7/18/01		7829		1		0		1		-9472																				-4661		-1643		50		50		-23.25		-8.20		6.86

		7/19/01		8019		1		0		1		-9472																				-4471		-1453		190		190		-22.30		-7.25		7.81

		7/20/01		8220		1		0		1		-9472																				-4270		-1252		201		201		-21.30		-6.24		8.81

		7/23/01		8390		0		0		1		-9472																				-4100		-1082		170		170		-20.45		-5.40		9.66

		7/24/01		8420		0		0		1		-9472																				-4070		-1052		30		30		-20.30		-5.25		9.81

		7/25/01		8440		0		1		1		-9472																				-4050		-1032		20		20		-20.20		-5.15		9.91

		7/26/01		8059		0		0		0		-1413																				-4431		-1413		-381		-381		-22.10		-7.05		8.01

		7/27/01		8039		0		1		0		-1413																				-4451		-1413		-20		0		-22.20		-7.05		8.11

		7/30/01		7989		1		0		0		-1413																				-4501		-1413		-50		0		-22.45		-7.05		8.35

		7/31/01		8089		1		0		1		-9502																				-4401		-1413		100		0		-21.95		-7.05		7.86

		8/1/01		8260		0		0		1		-9502																				-4230		-1242		171		171		-21.10		-6.20		8.71

		8/2/01		8280		0		0		1		-9502																				-4210		-1222		20		20		-21.00		-6.10		8.81

		8/3/01		8210		1		0		1		-9502																				-4280		-1292		-70		-70		-21.35		-6.44		8.46

		8/6/01		8320		1		0		1		-9502																				-4170		-1182		110		110		-20.80		-5.90		9.01

		8/7/01		8400		0		0		1		-9502																				-4090		-1102		80		80		-20.40		-5.50		9.41

		8/8/01		8260		0		0		1		-9502																				-4230		-1242		-140		-140		-21.10		-6.20		8.71

		8/9/01		7919		0		1		1		-9502																				-4571		-1583		-341		-341		-22.80		-7.90		7.01

		8/10/01		7819		0		0		0		-1683																				-4671		-1683		-100		-100		-23.30		-8.39		6.51

		8/13/01		7608		1		0		0		-1683																				-4882		-1683		-211		0		-24.35		-8.39		7.56

		8/14/01		7969		0		0		1		-9652																				-4521		-1683		361		0		-22.55		-8.39		5.76

		8/16/01		7648		0		0		1		-9652																				-4842		-2004		-321		-321		-24.15		-10.00		4.16

		8/17/01		7638		0		1		1		-9652																				-4852		-2014		-10		-10		-24.20		-10.05		4.11

		8/20/01		7448		0		0		0		-2204																				-5042		-2204		-190		-190		-25.15		-10.99		3.16

		8/21/01		7428		0		0		0		-2204																				-5062		-2204		-20		0		-25.25		-10.99		3.26

		8/22/01		7428		0		1		0		-2204																				-5062		-2204		0		0		-25.25		-10.99		3.26

		8/23/01		7378		0		1		0		-2204																				-5112		-2204		-50		0		-25.50		-10.99		3.51

		8/24/01		7388		0		1		0		-2204																				-5102		-2204		10		0		-25.45		-10.99		3.46

		8/27/01		7328		0		1		0		-2204																				-5162		-2204		-60		0		-25.75		-10.99		3.76

		37131		7117		0		1		0		-2204																				-5373		-2204		-211		0		-26.80		-10.99		4.81

		37132		7037		1		0		0		-2204																				-5453		-2204		-80		0		-27.20		-10.99		5.21

		37133		7167		0		1		1		-9371																				-5323		-2204		130		0		-26.55		-10.99		4.56

		37134		7017		1		0		0		-2354																				-5473		-2354		-150		-150		-27.30		-11.74		3.82

		37137		7007		0		1		1		-9361																				-5483		-2354		-10		0		-27.35		-11.74		3.87

		37138		6927		1		0		0		-2434																				-5563		-2434		-80		-80		-27.75		-12.14		3.47

		37139		7518		0		0		1		-9952																				-4972		-2434		591		0		-24.80		-12.14		0.52

		37140		7117		0		1		1		-9952																				-5373		-2835		-401		-401		-26.80		-14.14		-1.48

		37141		7037		0		1		0		-2915																				-5453		-2915		-80		-80		-27.20		-14.54		-1.88

		37144		7067		0		0		0		-2915																				-5423		-2915		30		0		-27.05		-14.54		-2.03

		37145		7167		0		1		0		-2915																				-5323		-2915		100		0		-26.55		-14.54		-2.53

		37146		6816		0		1		0		-2915																				-5674		-2915		-351		0		-28.30		-14.54		-0.78

		37147		6365		1		0		0		-2915																				-6125		-2915		-451		0		-30.55		-14.54		1.47

		37148		6706		0		1		1		-9621																				-5784		-2915		341		0		-28.85		-14.54		-0.23

		37151		6265		1		0		0		-3356																				-6225		-3356		-441		-441		-31.05		-16.74		-2.43

		37152		6516		1		0		1		-9872																				-5974		-3356		251		0		-29.80		-16.74		-3.68

		37153		7017		1		0		1		-9872																				-5473		-2855		501		501		-27.30		-14.24		-1.18

		37154		7117		1		0		1		-9872																				-5373		-2755		100		100		-26.80		-13.74		-0.68

		37155		7067		1		0		1		-9872																				-5423		-2805		-50		-50		-27.05		-13.99		-0.93

		37158		7959		0		0		1		-9872																				-4531		-1913		892		892		-22.60		-9.54		3.52

		37159		7709		1		0		1		-9872																				-4781		-2163		-250		-250		-23.85		-10.79		2.27

		37160		8069		0		0		1		-9872																				-4421		-1803		360		360		-22.05		-8.99		4.07

		37161		7939		0		1		1		-9872																				-4551		-1933		-130		-130		-22.70		-9.64		3.42

		37162		7849		1		0		0		-2023																				-4641		-2023		-90		-90		-23.15		-10.09		2.97

		37165		7899		1		0		1		-9922																				-4591		-2023		50		0		-22.90		-10.09		2.72

		37166		7879		0		1		1		-9922																				-4611		-2043		-20		-20		-23.00		-10.19		2.62

		37167		7719		0		0		0		-2203																				-4771		-2203		-160		-160		-23.80		-10.99		1.82

		37168		7929		0		1		0		-2203																				-4561		-2203		210		0		-22.75		-10.99		0.77

		37172		7468		0		0		0		-2203																				-5022		-2203		-461		0		-25.05		-10.99		3.07

		37173		7668		1		0		0		-2203																				-4822		-2203		200		0		-24.05		-10.99		2.07

		37174		7869		1		0		1		-10072																				-4621		-2203		201		0		-23.05		-10.99		1.07

		37175		8621		0		1		1		-10072																				-3869		-1451		752		752		-19.30		-7.24		4.82

		37176		8109		0		0		0		-1963																				-4381		-1963		-512		-512		-21.85		-9.79		2.27

		37179		8039		1		0		0		-1963																				-4451		-1963		-70		0		-22.20		-9.79		2.62

		37180		8220		0		1		1		-10183																				-4270		-1963		181		0		-21.30		-9.79		1.72

		37181		8410		1		0		0		-1773																				-4080		-1773		190		190		-20.35		-8.84		2.66

		37182		8320		1		0		1		-10093																				-4170		-1773		-90		0		-20.80		-8.84		3.11

		37183		8320		0		1		1		-10093																				-4170		-1773		0		0		-20.80		-8.84		3.11

		37186		8260		1		0		0		-1833																				-4230		-1833		-60		-60		-21.10		-9.14		2.81

		37187		8621		1		0		1		-10454																				-3869		-1833		361		0		-19.30		-9.14		1.01

		37188		9152		0		0		1		-10454																				-3338		-1302		531		531		-16.65		-6.49		3.66

		37189		9052		0		1		1		-10454																				-3438		-1402		-100		-100		-17.15		-6.99		3.16

		37190		8952		0		1		0		-1502																				-3538		-1502		-100		-100		-17.65		-7.49		2.66

		37193		8731		1		0		0		-1502																				-3759		-1502		-221		0		-18.75		-7.49		3.77

		37194		8691		0		1		1		-10193																				-3799		-1502		-40		0		-18.95		-7.49		3.97

		37195		8771		1		0		0		-1422																				-3719		-1422		80		80		-18.55		-7.09		4.36

		37197		9012		0		0		1		-10434																				-3478		-1422		241		0		-17.35		-7.09		3.16

		37200		9092		1		0		1		-10434																				-3398		-1342		80		80		-16.95		-6.69		3.56

		37201		9272		0		1		1		-10434																				-3218		-1162		180		180		-16.05		-5.80		4.46

		37202		9052		1		0		0		-1382																				-3438		-1382		-220		-220		-17.15		-6.89		3.36

		37203		9373		0		0		1		-10755																				-3117		-1382		321		0		-15.55		-6.89		1.76

		37204		9383		0		1		1		-10755																				-3107		-1372		10		10		-15.50		-6.84		1.81

		37207		9112		1		0		0		-1643																				-3378		-1643		-271		-271		-16.85		-8.20		0.46

		37208		9483		0		0		1		-11126																				-3007		-1643		371		0		-15.00		-8.20		-1.39

		37209		9623		0		1		1		-11126																				-2867		-1503		140		140		-14.30		-7.50		-0.69

		37210		9363		0		1		0		-1763																				-3127		-1763		-260		-260		-15.60		-8.79		-1.99

		37211		9022		0		1		0		-1763																				-3468		-1763		-341		0		-17.30		-8.79		-0.29

		37214		9112		0		1		0		-1763																				-3378		-1763		90		0		-16.85		-8.79		-0.74

		37215		8881		0		0		0		-1763																				-3609		-1763		-231		0		-18.00		-8.79		0.41

		37216		8771		0		1		0		-1763																				-3719		-1763		-110		0		-18.55		-8.79		0.96

		37217		8761		1		0		0		-1763																				-3729		-1763		-10		0		-18.60		-8.79		1.01

		37218		8671		1		0		1		-10434																				-3819		-1763		-90		0		-19.05		-8.79		1.46

		37221		8821		0		1		1		-10434																				-3669		-1613		150		150		-18.30		-8.05		2.21

		37222		8701		0		1		0		-1733																				-3789		-1733		-120		-120		-18.90		-8.64		1.61

		37223		8601		0		1		0		-1733																				-3889		-1733		-100		0		-19.40		-8.64		2.11

		37224		8450		1		0		0		-1733																				-4040		-1733		-151		0		-20.15		-8.64		2.86

		37225		8611		0		1		1		-10344																				-3879		-1733		161		0		-19.35		-8.64		2.06

		37228		8420		0		1		0		-1924																				-4070		-1924		-191		-191		-20.30		-9.60		1.11

		37229		8410		1		0		0		-1924																				-4080		-1924		-10		0		-20.35		-9.60		1.16

		37230		8771		1		0		1		-10695																				-3719		-1924		361		0		-18.55		-9.60		-0.64

		37231		8972		1		0		1		-10695																				-3518		-1723		201		201		-17.55		-8.59		0.36

		37232		9022		0		0		1		-10695																				-3468		-1673		50		50		-17.30		-8.34		0.61

		37235		9022		0		1		1		-10695																				-3468		-1673		0		0		-17.30		-8.34		0.61

		37236		8791		1		0		0		-1904																				-3699		-1904		-231		-231		-18.45		-9.50		-0.54

		37237		9022		0		0		1		-10926																				-3468		-1904		231		0		-17.30		-9.50		-1.70

		37238		9042		0		1		1		-10926																				-3448		-1884		20		20		-17.20		-9.40		-1.60

		37239		8921		0		1		0		-2005																				-3569		-2005		-121		-121		-17.80		-10.00		-2.20

		37242		8821		0		1		0		-2005																				-3669		-2005		-100		0		-18.30		-10.00		-1.70

		37243		8651		0		0		0		-2005																				-3839		-2005		-170		0		-19.15		-10.00		-0.85

		37244		8581		1		0		0		-2005																				-3909		-2005		-70		0		-19.50		-10.00		-0.50

		37245		8571		0		0		1		-10576																				-3919		-2005		-10		0		-19.55		-10.00		-0.45

		37246		8841		0		1		1		-10576																				-3649		-1735		270		270		-18.20		-8.65		0.89

		37252		8631		1		0		0		-1945																				-3859		-1945		-210		-210		-19.25		-9.70		-0.15

		37253		8821		0		1		1		-10766																				-3669		-1945		190		0		-18.30		-9.70		-1.10

		37258		8741		1		0		0		-2025																				-3749		-2025		-80		-80		-18.70		-10.10		-1.50

		37259		9022		1		0		1		-11047																				-3468		-2025		281		0		-17.30		-10.10		-2.90

		37260		9222		1		0		1		-11047																				-3268		-1825		200		200		-16.30		-9.10		-1.91

		37263		9373		0		1		1		-11047																				-3117		-1674		151		151		-15.55		-8.35		-1.15

		37264		9222		0		1		0		-1825																				-3268		-1825		-151		-151		-16.30		-9.10		-1.91

		37265		9112		0		0		0		-1825																				-3378		-1825		-110		0		-16.85		-9.10		-1.36

		37266		9032		0		0		0		-1825																				-3458		-1825		-80		0		-17.25		-9.10		-0.96

		37267		9092		0		1		0		-1825																				-3398		-1825		60		0		-16.95		-9.10		-1.26

		37270		8931		0		1		0		-1825																				-3559		-1825		-161		0		-17.75		-9.10		-0.45

		37271		8871		0		0		0		-1825																				-3619		-1825		-60		0		-18.05		-9.10		-0.15

		37272		8851		0		1		0		-1825																				-3639		-1825		-20		0		-18.15		-9.10		-0.05

		37273		8821		1		0		0		-1825																				-3669		-1825		-30		0		-18.30		-9.10		0.09

		37274		8921		0		1		1		-10746																				-3569		-1825		100		0		-17.80		-9.10		-0.40

		37277		8871		0		1		0		-1875																				-3619		-1875		-50		-50		-18.05		-9.35		-0.65

		37278		8821		0		1		0		-1875																				-3669		-1875		-50		0		-18.30		-9.35		-0.40

		37279		8771		0		1		0		-1875																				-3719		-1875		-50		0		-18.55		-9.35		-0.15

		37280		8671		0		0		0		-1875																				-3819		-1875		-100		0		-19.05		-9.35		0.34

		37281		8631		1		0		0		-1875																				-3859		-1875		-40		0		-19.25		-9.35		0.54

		37284		8921		1		0		1		-10796																				-3569		-1875		290		0		-17.80		-9.35		-0.90

		37285		9072		0		1		1		-10796																				-3418		-1724		151		151		-17.05		-8.60		-0.15

		37286		8761		0		1		0		-2035																				-3729		-2035		-311		-311		-18.60		-10.15		-1.70

		37287		8821		0		1		0		-2035																				-3669		-2035		60		0		-18.30		-10.15		-2.00

		37288		8731		0		0		0		-2035																				-3759		-2035		-90		0		-18.75		-10.15		-1.55

		37291		8721		0		0		0		-2035																				-3769		-2035		-10		0		-18.80		-10.15		-1.50

		37292		8611		1		0		0		-2035																				-3879		-2035		-110		0		-19.35		-10.15		-0.95

		37293		8721		0		0		1		-10756																				-3769		-2035		110		0		-18.80		-10.15		-1.50

		37294		8621		0		1		1		-10756																				-3869		-2135		-100		-100		-19.30		-10.65		-2.00

		37295		8410		0		1		0		-2346																				-4080		-2346		-211		-211		-20.35		-11.70		-3.05

		37298		8460		0		0		0		-2346																				-4030		-2346		50		0		-20.10		-11.70		-3.30

		37300		8410		0		1		0		-2346																				-4080		-2346		-50		0		-20.35		-11.70		-3.05

		37301		8140		1		0		0		-2346																				-4350		-2346		-270		0		-21.70		-11.70		-1.71

		37302		8260		0		1		1		-10606																				-4230		-2346		120		0		-21.10		-11.70		-2.30

		37305		8029		0		0		0		-2577																				-4461		-2577		-231		-231		-22.25		-12.85		-3.46

		37306		8019		0		1		0		-2577																				-4471		-2577		-10		0		-22.30		-12.85		-3.41

		37307		7779		0		1		0		-2577																				-4711		-2577		-240		0		-23.50		-12.85		-2.21

		37308		7869		0		1		0		-2577																				-4621		-2577		90		0		-23.05		-12.85		-2.66

		37309		7618		0		0		0		-2577																				-4872		-2577		-251		0		-24.30		-12.85		-1.41

		37312		7618		0		1		0		-2577																				-4872		-2577		0		0		-24.30		-12.85		-1.41

		37313		7638		1		0		0		-2577																				-4852		-2577		20		0		-24.20		-12.85		-1.51

		37314		7839		1		0		1		-10416																				-4651		-2577		201		0		-23.20		-12.85		-2.51

		37315		8019		1		0		1		-10416																				-4471		-2397		180		180		-22.30		-11.96		-1.61

		37316		8120		1		0		1		-10416																				-4370		-2296		101		101		-21.80		-11.45		-1.11

		37319		8380		1		0		1		-10416																				-4110		-2036		260		260		-20.50		-10.16		0.19

		37320		8480		1		0		1		-10416																				-4010		-1936		100		100		-20.00		-9.66		0.69

		37321		8581		0		1		1		-10416																				-3909		-1835		101		101		-19.50		-9.15		1.19

		37322		8691		1		0		0		-1725																				-3799		-1725		110		110		-18.95		-8.60		1.74

		37323		8741		1		0		1		-10466																				-3749		-1725		50		0		-18.70		-8.60		1.49

		37326		8911		1		0		1		-10466																				-3579		-1555		170		170		-17.85		-7.76		2.34

		37327		8962		0		0		1		-10466																				-3528		-1504		51		51		-17.60		-7.50		2.59

		37328		8901		0		1		1		-10466																				-3589		-1565		-61		-61		-17.90		-7.81		2.29

		37329		8631		0		0		0		-1835																				-3859		-1835		-270		-270		-19.25		-9.15		0.94

		37330		8571		1		0		0		-1835																				-3919		-1835		-60		0		-19.55		-9.15		1.24

		37333		8821		0		0		1		-10656																				-3669		-1835		250		0		-18.30		-9.15		-0.00

		37334		8861		1		0		1		-10656																				-3629		-1795		40		40		-18.10		-8.95		0.19

		37335		8861		0		1		1		-10656																				-3629		-1795		0		0		-18.10		-8.95		0.19

		37336		8561		0		1		0		-2095																				-3929		-2095		-300		-300		-19.60		-10.45		-1.30

		37337		8510		1		0		0		-2095																				-3980		-2095		-51		0		-19.85		-10.45		-1.05

		37340		8591		0		1		1		-10686																				-3899		-2095		81		0		-19.45		-10.45		-1.45

		37341		8460		0		0		0		-2226																				-4030		-2226		-131		-131		-20.10		-11.10		-2.10

		37342		8430		1		0		0		-2226																				-4060		-2226		-30		0		-20.25		-11.10		-1.96

		37343		8531		0		0		1		-10757																				-3959		-2226		101		0		-19.75		-11.10		-2.46

		37348		8611		0		1		1		-10757																				-3879		-2146		80		80		-19.35		-10.70		-2.06

		37349		8210		0		0		0		-2547																				-4280		-2547		-401		-401		-21.35		-12.70		-4.06

		37350		8200		0		0		0		-2547																				-4290		-2547		-10		0		-21.40		-12.70		-4.01

		37351		8270		0		1		0		-2547																				-4220		-2547		70		0		-21.05		-12.70		-4.36

		37354		8200		0		0		0		-2547																				-4290		-2547		-70		0		-21.40		-12.70		-4.01

		37355		8280		1		0		0		-2547																				-4210		-2547		80		0		-21.00		-12.70		-4.41

		37356		8420		1		0		1		-10967																				-4070		-2547		140		0		-20.30		-12.70		-5.11

		37357		8561		0		1		1		-10967																				-3929		-2406		141		141		-19.60		-12.00		-4.40

		37358		8260		0		0		0		-2707																				-4230		-2707		-301		-301		-21.10		-13.50		-5.91

		37361		8320		0		0		0		-2707																				-4170		-2707		60		0		-20.80		-13.50		-6.21

		37362		8400		1		0		0		-2707																				-4090		-2707		80		0		-20.40		-13.50		-6.60

		37363		8581		0		0		1		-11288																				-3909		-2707		181		0		-19.50		-13.50		-7.51

		37364		8500		0		1		1		-11288																				-3990		-2788		-81		-81		-19.90		-13.91		-7.91

		37365		8571		0		0		0		-2717																				-3919		-2717		71		71		-19.55		-13.55		-7.56

		37368		8510		0		1		0		-2717																				-3980		-2717		-61		0		-19.85		-13.55		-7.25

		37369		8460		1		0		0		-2717																				-4030		-2717		-50		0		-20.10		-13.55		-7.00

		37370		8450		0		0		1		-11167																				-4040		-2717		-10		0		-20.15		-13.55		-6.95

		37372		8420		0		1		1		-11167																				-4070		-2747		-30		-30		-20.30		-13.70		-7.10

		37375		8250		1		0		0		-2917																				-4240		-2917		-170		-170		-21.15		-14.55		-7.95

		37376		8320		0		1		1		-11237																				-4170		-2917		70		0		-20.80		-14.55		-8.30

		37378		8190		0		1		0		-3047																				-4300		-3047		-130		-130		-21.45		-15.20		-8.95

		37379		7709		0		0		0		-3047																				-4781		-3047		-481		0		-23.85		-15.20		-6.55

		37382		7749		0		1		0		-3047																				-4741		-3047		40		0		-23.65		-15.20		-6.75

		37383		7618		0		0		0		-3047																				-4872		-3047		-131		0		-24.30		-15.20		-6.10

		37384		7638		1		0		0		-3047																				-4852		-3047		20		0		-24.20		-15.20		-6.20

		37385		7889		0		1		1		-10936																				-4601		-3047		251		0		-22.95		-15.20		-7.45

		37386		7648		0		1		0		-3288																				-4842		-3288		-241		-241		-24.15		-16.40		-8.65

		37389		7378		0		0		0		-3288																				-5112		-3288		-270		0		-25.50		-16.40		-7.30

		37390		7498		0		0		0		-3288																				-4992		-3288		120		0		-24.90		-16.40		-7.90

		37391		7468		0		0		0		-3288																				-5022		-3288		-30		0		-25.05		-16.40		-7.75

		37392		7488		1		0		0		-3288																				-5002		-3288		20		0		-24.95		-16.40		-7.85

		37393		7688		0		0		1		-10976																				-4802		-3288		200		0		-23.95		-16.40		-8.85

		37396		7709		0		0		1		-10976																				-4781		-3267		21		21		-23.85		-16.30		-8.74

		37397		7648		1		0		1		-10976																				-4842		-3328		-61		-61		-24.15		-16.60		-9.05

		37398		7719		0		0		1		-10976																				-4771		-3257		71		71		-23.80		-16.25		-8.69

		37399		7688		0		0		1		-10976																				-4802		-3288		-31		-31		-23.95		-16.40		-8.85

		37400		7618		1		0		1		-10976																				-4872		-3358		-70		-70		-24.30		-16.75		-9.20

		37403		7769		0		1		1		-10976																				-4721		-3207		151		151		-23.55		-16.00		-8.44

		37404		7819		0		0		0		-3157																				-4671		-3157		50		50		-23.30		-15.75		-8.20

		37405		7769		0		0		0		-3157																				-4721		-3157		-50		0		-23.55		-15.75		-7.95

		37407		7648		1		0		0		-3157																				-4842		-3157		-121		0		-24.15		-15.75		-7.34

		37410		7789		1		0		1		-10946																				-4701		-3157		141		0		-23.45		-15.75		-8.05

		37411		7759		0		1		1		-10946																				-4731		-3187		-30		-30		-23.60		-15.90		-8.20

		37412		7668		0		1		0		-3278																				-4822		-3278		-91		-91		-24.05		-16.35		-8.65

		37413		7608		0		1		0		-3278																				-4882		-3278		-60		0		-24.35		-16.35		-8.35

		37414		7117		0		0		0		-3278																				-5373		-3278		-491		0		-26.80		-16.35		-5.90

		37418		7127		0		0		0		-3278																				-5363		-3278		10		0		-26.75		-16.35		-5.95

		37419		7077		0		1		0		-3278																				-5413		-3278		-50		0		-27.00		-16.35		-5.70

		37420		7087		0		1		0		-3278																				-5403		-3278		10		0		-26.95		-16.35		-5.75

		37421		6726		0		1		0		-3278																				-5764		-3278		-361		0		-28.75		-16.35		-3.95

		37424		6616		1		0		0		-3278																				-5874		-3278		-110		0		-29.30		-16.35		-3.40

		37425		6877		1		0		1		-10155																				-5613		-3278		261		0		-28.00		-16.35		-4.70

		37426		6726		1		0		1		-10155																				-5764		-3429		-151		-151		-28.75		-17.10		-5.46

		37427		6957		0		0		1		-10155																				-5533		-3198		231		231		-27.60		-15.95		-4.30

		37428		6957		1		0		0		-3198																				-5533		-3198		0		0		-27.60		-15.95		-4.30
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Buy and hold

Negociação1

Negociação2



PT2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		12530		0		1		0		0				Resultado final:				-863				"Buy and hold":				-5533								Ret(BH)		Ret(N)

		6/13/00		12490		1		0		-1		12490								-4.30								-27.60				0		0		0		0

		6/14/00		12731		0		0		1		-12972				Nº. de negócios:				162												241		-241		241		-241

		6/15/00		12901		0		1		1		-12972																				411		-71		170		170

		6/16/00		12911		0		1		-1		12850																				421		-61		10		10

		6/19/00		12530		0		1		-1		12850																				40		320		-381		381

		6/20/00		12340		0		1		-1		12850																				-150		510		-190		190

		6/21/00		11548		1		0		-1		12850																				-942		1302		-792		792

		6/23/00		11678		0		1		1		-10506																				-812		1172		130		-130

		6/26/00		11518		0		1		-1		12530																				-972		1012		-160		-160

		6/27/00		11277		1		0		-1		12530																				-1213		1253		-241		241

		6/28/00		11578		1		0		1		-10626																				-912		952		301		-301

		6/29/00		11919		0		1		1		-10626																				-571		1293		341		341

		6/30/00		11879		0		0		-1		13132																				-611		1253		-40		-40

		7/3/00		11869		0		0		-1		13132																				-621		1263		-10		10

		7/4/00		11929		0		0		-1		13132																				-561		1203		60		-60

		7/5/00		11999		1		0		-1		13132																				-491		1133		70		-70

		7/6/00		11919		0		0		1		-10706																				-571		1213		-80		80

		7/7/00		12029		1		0		1		-10706																				-461		1323		110		110

		7/10/00		12340		1		0		1		-10706																				-150		1634		311		311

		7/11/00		12430		1		0		1		-10706																				-60		1724		90		90

		7/12/00		12731		0		0		1		-10706																				241		2025		301		301

		7/13/00		12781		1		0		1		-10706				Sharpe Ratio (SR):																291		2075		50		50

		7/14/00		13081		0		0		1		-10706				Média do retorno:								SR(BH)*:		SR(N)*:						591		2375		300		300

		7/17/00		13282		1		0		1		-10706				-2918.40		1337.62						-1.759		0.824						792		2576		201		201

		7/18/00		13282		0		0		1		-10706				Desv. padrão do retorno:																792		2576		0		0

		7/19/00		13122		0		0		1		-10706				1659.58		1624.27						SR(BH)**:		SR(N)**:						632		2416		-160		-160

		7/20/00		13132		1		0		1		-10706												-0.045		-0.007						642		2426		10		10

		7/21/00		13713		0		1		1		-10706				Notas:																1223		3007		581		581

		7/24/00		13402		1		0		-1		16098																				912		2696		-311		-311

		7/25/00		13603		0		1		1		-11108				- Ret(BH): Retorno do Buy and Hold.																1113		2495		201		-201

		7/26/00		13302		0		1		-1		15496				- Ret(N): Retorno da Negociação.																812		2194		-301		-301

		7/27/00		13182		0		1		-1		15496				- Baseline para a SR: 0%.																692		2314		-120		120

		7/28/00		12931		0		1		-1		15496																				441		2565		-251		251

		7/31/00		12029		0		1		-1		15496																				-461		3467		-902		902

		8/1/00		11929		1		0		-1		15496																				-561		3567		-100		100

		8/2/00		12189		1		0		1		-8882																				-301		3307		260		-260

		8/3/00		12300		0		1		1		-8882																				-190		3418		111		111

		8/4/00		12109		0		1		-1		15336																				-381		3227		-191		-191

		8/7/00		12119		0		1		-1		15336																				-371		3217		10		-10

		8/8/00		11728		0		1		-1		15336																				-762		3608		-391		391

		8/9/00		11598		1		0		-1		15336																				-892		3738		-130		130

		8/10/00		11879		1		0		1		-8422																				-611		3457		281		-281

		8/11/00		11949		0		0		1		-8422																				-541		3527		70		70

		8/14/00		12039		1		0		1		-8422																				-451		3617		90		90

		8/16/00		12079		0		1		1		-8422																				-411		3657		40		40

		8/17/00		11628		0		1		-1		14834																				-862		3206		-451		-451

		8/18/00		11488		1		0		-1		14834																				-1002		3346		-140		140

		8/21/00		11518		1		0		1		-8202																				-972		3316		30		-30

		8/22/00		12019		0		1		1		-8202																				-471		3817		501		501

		8/23/00		11427		0		0		-1		14652																				-1063		3225		-592		-592

		8/24/00		11377		0		0		-1		14652																				-1113		3275		-50		50

		8/25/00		11678		0		0		-1		14652																				-812		2974		301		-301

		8/28/00		11768		1		0		-1		14652																				-722		2884		90		-90

		8/29/00		11728		1		0		1		-8804																				-762		2924		-40		40

		8/30/00		11778		0		0		1		-8804																				-712		2974		50		50

		8/31/00		11728		0		0		1		-8804																				-762		2924		-50		-50

		9/1/00		11979		1		0		1		-8804																				-511		3175		251		251

		9/4/00		12420		1		0		1		-8804																				-70		3616		441		441

		9/5/00		12229		0		0		1		-8804																				-261		3425		-191		-191

		9/6/00		12189		0		0		1		-8804																				-301		3385		-40		-40

		9/7/00		12139		1		0		1		-8804																				-351		3335		-50		-50

		9/8/00		12209		0		0		1		-8804																				-281		3405		70		70

		9/11/00		12209		1		0		1		-8804																				-281		3405		0		0

		9/12/00		12290		0		1		1		-8804																				-200		3486		81		81

		9/13/00		12049		0		1		-1		15294																				-441		3245		-241		-241

		9/14/00		11959		0		0		-1		15294																				-531		3335		-90		90

		9/15/00		11929		0		1		-1		15294																				-561		3365		-30		30

		9/18/00		11788		0		0		-1		15294																				-702		3506		-141		141

		9/19/00		11778		0		0		-1		15294																				-712		3516		-10		10

		9/20/00		11909		0		0		-1		15294																				-581		3385		131		-131

		9/21/00		11828		0		1		-1		15294																				-662		3466		-81		81

		9/22/00		11227		1		0		-1		15294																				-1263		4067		-601		601

		9/25/00		11718		0		0		1		-8142																				-772		3576		491		-491

		9/26/00		11558		0		0		1		-8142																				-932		3416		-160		-160

		9/27/00		11538		0		0		1		-8142																				-952		3396		-20		-20

		9/28/00		11538		1		0		1		-8142																				-952		3396		0		0

		9/29/00		11798		0		0		1		-8142																				-692		3656		260		260

		10/2/00		11748		1		0		1		-8142																				-742		3606		-50		-50

		10/3/00		11828		1		0		1		-8142																				-662		3686		80		80

		10/4/00		11838		0		1		1		-8142																				-652		3696		10		10

		10/6/00		11478		0		1		-1		14814																				-1012		3336		-360		-360

		10/9/00		11087		0		0		-1		14814																				-1403		3727		-391		391

		10/10/00		11227		1		0		-1		14814																				-1263		3587		140		-140

		10/11/00		11117		0		0		1		-7420																				-1373		3697		-110		110

		10/12/00		11057		0		0		1		-7420																				-1433		3637		-60		-60

		10/13/00		10726		0		0		1		-7420																				-1764		3306		-331		-331

		10/16/00		10916		0		0		1		-7420																				-1574		3496		190		190

		10/17/00		10776		0		1		1		-7420																				-1714		3356		-140		-140

		10/18/00		10325		0		0		-1		13230																				-2165		2905		-451		-451

		10/19/00		10285		1		0		-1		13230																				-2205		2945		-40		40

		10/20/00		10515		0		1		1		-7800																				-1975		2715		230		-230

		10/23/00		10325		0		0		-1		12850																				-2165		2525		-190		-190

		10/24/00		10325		1		0		-1		12850																				-2165		2525		0		0

		10/25/00		10686		0		1		1		-8522																				-1804		2164		361		-361

		10/26/00		10575		0		1		-1		12628																				-1915		2053		-111		-111

		10/27/00		10225		1		0		-1		12628																				-2265		2403		-350		350

		10/30/00		10275		1		0		1		-7922																				-2215		2353		50		-50

		10/31/00		10455		1		0		1		-7922																				-2035		2533		180		180

		11/2/00		10616		0		1		1		-7922																				-1874		2694		161		161

		11/3/00		10636		0		1		-1		13350																				-1854		2714		20		20

		11/6/00		10525		0		1		-1		13350																				-1965		2825		-111		111

		11/7/00		10174		0		1		-1		13350																				-2316		3176		-351		351

		11/8/00		9824		1		0		-1		13350																				-2666		3526		-350		350

		11/9/00		9673		1		0		1		-5996																				-2817		3677		-151		151

		11/10/00		9683		0		0		1		-5996																				-2807		3687		10		10

		11/13/00		9523		0		1		1		-5996																				-2967		3527		-160		-160

		11/14/00		9302		1		0		-1		12608																				-3188		3306		-221		-221

		11/15/00		9473		0		0		1		-6338																				-3017		3135		171		-171

		11/16/00		9423		0		0		1		-6338																				-3067		3085		-50		-50

		11/17/00		9383		0		0		1		-6338																				-3107		3045		-40		-40

		11/20/00		9292		0		1		1		-6338																				-3198		2954		-91		-91

		11/21/00		9132		1		0		-1		11926																				-3358		2794		-160		-160

		11/22/00		9322		0		1		1		-6718																				-3168		2604		190		-190

		11/23/00		9172		1		0		-1		11626																				-3318		2454		-150		-150

		11/24/00		9503		1		0		1		-7380																				-2987		2123		331		-331

		11/27/00		10195		0		1		1		-7380																				-2295		2815		692		692

		11/28/00		9824		0		0		-1		12268																				-2666		2444		-371		-371

		11/29/00		9723		0		0		-1		12268																				-2767		2545		-101		101

		11/30/00		9773		0		1		-1		12268																				-2717		2495		50		-50

		12/4/00		9423		0		1		-1		12268																				-3067		2845		-350		350

		12/5/00		9373		1		0		-1		12268																				-3117		2895		-50		50

		12/6/00		9773		1		0		1		-7278																				-2717		2495		400		-400

		12/7/00		9824		0		0		1		-7278																				-2666		2546		51		51

		12/11/00		10114		1		0		1		-7278																				-2376		2836		290		290

		12/12/00		10676		0		0		1		-7278																				-1814		3398		562		562

		12/13/00		10515		1		0		1		-7278																				-1975		3237		-161		-161

		12/14/00		10595		0		1		1		-7278																				-1895		3317		80		80

		12/15/00		9994		0		0		-1		12710																				-2496		2716		-601		-601

		12/18/00		10375		0		1		-1		12710																				-2115		2335		381		-381

		12/19/00		10074		1		0		-1		12710																				-2416		2636		-301		301

		12/20/00		10225		0		1		1		-7740																				-2265		2485		151		-151

		12/21/00		9824		1		0		-1		11908																				-2666		2084		-401		-401

		12/22/00		10014		0		1		1		-8120																				-2476		1894		190		-190

		12/27/00		9874		0		1		-1		11628																				-2616		1754		-140		-140

		12/28/00		9824		0		1		-1		11628																				-2666		1804		-50		50

		12/29/00		9533		1		0		-1		11628																				-2957		2095		-291		291

		1/2/01		9543		1		0		1		-7458																				-2947		2085		10		-10

		1/3/01		9623		0		1		1		-7458																				-2867		2165		80		80

		1/4/01		10024		1		0		-1		12590																				-2466		2566		401		401

		1/5/01		10114		1		0		1		-7638																				-2376		2476		90		-90

		1/8/01		9954		1		0		1		-7638																				-2536		2316		-160		-160

		1/9/01		10134		1		0		1		-7638																				-2356		2496		180		180

		1/10/01		10195		1		0		1		-7638																				-2295		2557		61		61

		1/11/01		10495		1		0		1		-7638																				-1995		2857		300		300

		1/12/01		11227		1		0		1		-7638																				-1263		3589		732		732

		1/15/01		11307		1		0		1		-7638																				-1183		3669		80		80

		1/16/01		11528		0		1		1		-7638																				-962		3890		221		221

		1/17/01		11498		1		0		-1		15358																				-992		3860		-30		-30

		1/18/01		11929		0		0		1		-8500																				-561		3429		431		-431

		1/19/01		12189		0		1		1		-8500																				-301		3689		260		260

		1/22/01		11628		0		1		-1		14756																				-862		3128		-561		-561

		1/23/01		11187		0		0		-1		14756																				-1303		3569		-441		441

		1/24/01		11448		1		0		-1		14756																				-1042		3308		261		-261

		1/25/01		12249		0		1		1		-9742																				-241		2507		801		-801

		1/26/01		11728		0		0		-1		13714																				-762		1986		-521		-521

		1/29/01		11618		1		0		-1		13714																				-872		2096		-110		110

		1/30/01		11929		1		0		1		-10144																				-561		1785		311		-311

		1/31/01		12009		0		1		1		-10144																				-481		1865		80		80

		2/1/01		11838		1		0		-1		13532																				-652		1694		-171		-171

		2/2/01		11949		0		1		1		-10366																				-541		1583		111		-111

		2/5/01		11728		0		1		-1		13090																				-762		1362		-221		-221

		2/6/01		11578		1		0		-1		13090																				-912		1512		-150		150

		2/7/01		11678		0		0		1		-10266																				-812		1412		100		-100

		2/8/01		11828		0		1		1		-10266																				-662		1562		150		150

		2/9/01		11317		0		1		-1		12368																				-1173		1051		-511		-511

		2/12/01		11127		1		0		-1		12368																				-1363		1241		-190		190

		2/13/01		11417		0		0		1		-10466																				-1073		951		290		-290

		2/14/01		10826		1		0		1		-10466																				-1664		360		-591		-591

		2/15/01		11127		0		0		1		-10466																				-1363		661		301		301

		2/16/01		10776		1		0		1		-10466																				-1714		310		-351		-351

		2/19/01		10806		0		1		1		-10466																				-1684		340		30		30

		2/20/01		10826		0		0		-1		11186																				-1664		360		20		20

		2/21/01		10746		0		0		-1		11186																				-1744		440		-80		80

		2/22/01		10676		0		1		-1		11186																				-1814		510		-70		70

		2/23/01		10405		0		1		-1		11186																				-2085		781		-271		271

		2/26/01		10325		0		0		-1		11186																				-2165		861		-80		80

		2/28/01		10325		1		0		-1		11186																				-2165		861		0		0

		3/1/01		10345		1		0		1		-9504																				-2145		841		20		-20

		3/2/01		10575		0		0		1		-9504																				-1915		1071		230		230

		3/5/01		10545		1		0		1		-9504																				-1945		1041		-30		-30

		3/6/01		11247		1		0		1		-9504																				-1243		1743		702		702

		3/7/01		11207		1		0		1		-9504																				-1283		1703		-40		-40

		3/8/01		11417		1		0		1		-9504																				-1073		1913		210		210

		3/9/01		11468		0		1		1		-9504																				-1022		1964		51		51

		3/12/01		10936		0		0		-1		12368																				-1554		1432		-532		-532

		3/13/01		10976		0		0		-1		12368																				-1514		1392		40		-40

		3/14/01		10926		0		0		-1		12368																				-1564		1442		-50		50

		3/15/01		10676		0		0		-1		12368																				-1814		1692		-250		250

		3/16/01		10545		0		0		-1		12368																				-1945		1823		-131		131

		3/19/01		10375		0		0		-1		12368																				-2115		1993		-170		170

		3/20/01		10475		0		1		-1		12368																				-2015		1893		100		-100

		3/21/01		10054		0		1		-1		12368																				-2436		2314		-421		421

		3/22/01		9553		0		1		-1		12368																				-2937		2815		-501		501

		3/23/01		9864		1		0		-1		12368																				-2626		2504		311		-311

		3/26/01		10174		0		1		1		-7980																				-2316		2194		310		-310

		3/27/01		10024		0		0		-1		12068																				-2466		2044		-150		-150

		3/28/01		9924		1		0		-1		12068																				-2566		2144		-100		100

		3/29/01		9874		0		0		1		-7680																				-2616		2194		-50		50

		3/30/01		9924		0		1		1		-7680																				-2566		2244		50		50

		4/2/01		9784		0		0		-1		11888																				-2706		2104		-140		-140

		4/3/01		9523		0		0		-1		11888																				-2967		2365		-261		261

		4/4/01		9122		1		0		-1		11888																				-3368		2766		-401		401

		4/5/01		9974		1		0		1		-8060																				-2516		1914		852		-852

		4/6/01		10074		0		0		1		-8060																				-2416		2014		100		100

		4/9/01		10124		1		0		1		-8060																				-2366		2064		50		50

		4/10/01		10626		0		0		1		-8060																				-1864		2566		502		502

		4/11/01		10706		1		0		1		-8060																				-1784		2646		80		80

		4/12/01		10726		0		0		1		-8060																				-1764		2666		20		20

		4/17/01		10285		1		0		1		-8060																				-2205		2225		-441		-441

		4/18/01		11137		0		0		1		-8060																				-1353		3077		852		852

		4/19/01		11177		0		1		1		-8060																				-1313		3117		40		40

		4/20/01		10916		0		0		-1		13772																				-1574		2856		-261		-261

		4/23/01		10646		0		1		-1		13772																				-1844		3126		-270		270

		4/24/01		10024		0		0		-1		13772																				-2466		3748		-622		622

		4/26/01		10164		1		0		-1		13772																				-2326		3608		140		-140

		4/27/01		10495		1		0		1		-7218																				-1995		3277		331		-331

		4/30/01		10826		1		0		1		-7218																				-1664		3608		331		331

		5/2/01		10876		0		0		1		-7218																				-1614		3658		50		50

		5/3/01		10756		0		0		1		-7218																				-1734		3538		-120		-120

		5/4/01		10796		1		0		1		-7218																				-1694		3578		40		40

		5/7/01		10946		0		0		1		-7218																				-1544		3728		150		150

		5/8/01		10876		0		0		1		-7218																				-1614		3658		-70		-70

		5/9/01		10806		0		0		1		-7218																				-1684		3588		-70		-70

		5/10/01		10846		1		0		1		-7218																				-1644		3628		40		40

		5/11/01		10966		0		0		1		-7218																				-1524		3748		120		120

		5/14/01		10916		0		0		1		-7218																				-1574		3698		-50		-50

		5/15/01		10846		1		0		1		-7218																				-1644		3628		-70		-70

		5/16/01		10926		0		0		1		-7218																				-1564		3708		80		80

		5/17/01		10976		0		0		1		-7218																				-1514		3758		50		50

		5/18/01		10886		0		0		1		-7218																				-1604		3668		-90		-90

		5/21/01		10876		0		1		1		-7218																				-1614		3658		-10		-10

		5/22/01		10215		0		1		-1		13212																				-2275		2997		-661		-661

		5/23/01		9814		0		0		-1		13212																				-2676		3398		-401		401

		5/24/01		9673		0		0		-1		13212																				-2817		3539		-141		141

		5/25/01		9683		1		0		-1		13212																				-2807		3529		10		-10

		5/28/01		9864		1		0		1		-6516																				-2626		3348		181		-181

		5/29/01		9894		0		0		1		-6516																				-2596		3378		30		30

		5/30/01		9713		0		1		1		-6516																				-2777		3197		-181		-181

		5/31/01		9523		0		1		-1		12530																				-2967		3007		-190		-190

		6/1/01		9272		0		0		-1		12530																				-3218		3258		-251		251

		6/4/01		9373		0		0		-1		12530																				-3117		3157		101		-101

		6/5/01		9212		0		0		-1		12530																				-3278		3318		-161		161

		6/6/01		9222		1		0		-1		12530																				-3268		3308		10		-10

		6/7/01		9262		0		0		1		-5994																				-3228		3268		40		-40

		6/8/01		9172		0		0		1		-5994																				-3318		3178		-90		-90

		6/11/01		9022		0		0		1		-5994																				-3468		3028		-150		-150

		6/12/01		8821		0		1		1		-5994																				-3669		2827		-201		-201

		6/13/01		8591		1		0		-1		11188																				-3899		2597		-230		-230

		6/15/01		8470		0		1		1		-5752																				-4020		2718		-121		121

		6/18/01		8039		0		0		-1		10326																				-4451		2287		-431		-431

		6/19/01		7899		0		0		-1		10326																				-4591		2427		-140		140

		6/20/01		7618		0		0		-1		10326																				-4872		2708		-281		281

		6/21/01		7688		1		0		-1		10326																				-4802		2638		70		-70

		6/22/01		7769		1		0		1		-5212																				-4721		2557		81		-81

		6/25/01		7959		1		0		1		-5212																				-4531		2747		190		190

		6/26/01		8029		0		0		1		-5212																				-4461		2817		70		70

		6/27/01		8099		0		1		1		-5212																				-4391		2887		70		70

		6/28/01		7869		1		0		-1		10526																				-4621		2657		-230		-230

		6/29/01		8390		0		0		1		-6254																				-4100		2136		521		-521

		7/2/01		8370		1		0		1		-6254																				-4120		2116		-20		-20

		7/3/01		8470		1		0		1		-6254																				-4020		2216		100		100

		7/4/01		8490		0		0		1		-6254																				-4000		2236		20		20

		7/5/01		8340		0		0		1		-6254																				-4150		2086		-150		-150

		7/6/01		8310		0		1		1		-6254																				-4180		2056		-30		-30

		7/9/01		7999		1		0		-1		9744																				-4491		1745		-311		-311

		7/10/01		8270		0		1		1		-6796																				-4220		1474		271		-271

		7/11/01		7819		0		1		-1		8842																				-4671		1023		-451		-451

		7/12/01		7899		0		1		-1		8842																				-4591		943		80		-80

		7/13/01		7518		1		0		-1		8842																				-4972		1324		-381		381

		7/16/01		7648		1		0		1		-6454																				-4842		1194		130		-130

		7/17/01		7779		1		0		1		-6454																				-4711		1325		131		131

		7/18/01		7829		1		0		1		-6454																				-4661		1375		50		50

		7/19/01		8019		1		0		1		-6454																				-4471		1565		190		190

		7/20/01		8220		1		0		1		-6454																				-4270		1766		201		201

		7/23/01		8390		0		0		1		-6454																				-4100		1936		170		170

		7/24/01		8420		0		0		1		-6454																				-4070		1966		30		30

		7/25/01		8440		0		1		1		-6454																				-4050		1986		20		20

		7/26/01		8059		0		0		-1		9664																				-4431		1605		-381		-381

		7/27/01		8039		0		1		-1		9664																				-4451		1625		-20		20

		7/30/01		7989		1		0		-1		9664																				-4501		1675		-50		50

		7/31/01		8089		1		0		1		-6514																				-4401		1575		100		-100

		8/1/01		8260		0		0		1		-6514																				-4230		1746		171		171

		8/2/01		8280		0		0		1		-6514																				-4210		1766		20		20

		8/3/01		8210		1		0		1		-6514																				-4280		1696		-70		-70

		8/6/01		8320		1		0		1		-6514																				-4170		1806		110		110

		8/7/01		8400		0		0		1		-6514																				-4090		1886		80		80

		8/8/01		8260		0		0		1		-6514																				-4230		1746		-140		-140

		8/9/01		7919		0		1		1		-6514																				-4571		1405		-341		-341

		8/10/01		7819		0		0		-1		9124																				-4671		1305		-100		-100

		8/13/01		7608		1		0		-1		9124																				-4882		1516		-211		211

		8/14/01		7969		0		0		1		-6814																				-4521		1155		361		-361

		8/16/01		7648		0		0		1		-6814																				-4842		834		-321		-321

		8/17/01		7638		0		1		1		-6814																				-4852		824		-10		-10

		8/20/01		7448		0		0		-1		8082																				-5042		634		-190		-190

		8/21/01		7428		0		0		-1		8082																				-5062		654		-20		20

		8/22/01		7428		0		1		-1		8082																				-5062		654		0		0

		8/23/01		7378		0		1		-1		8082																				-5112		704		-50		50

		8/24/01		7388		0		1		-1		8082																				-5102		694		10		-10

		8/27/01		7328		0		1		-1		8082																				-5162		754		-60		60

		8/28/01		7117		0		1		-1		8082																				-5373		965		-211		211

		8/29/01		7037		1		0		-1		8082																				-5453		1045		-80		80

		8/30/01		7167		0		1		1		-6252																				-5323		915		130		-130

		8/31/01		7017		1		0		-1		7782																				-5473		765		-150		-150

		9/3/01		7007		0		1		1		-6232																				-5483		775		-10		10

		9/4/01		6927		1		0		-1		7622																				-5563		695		-80		-80

		9/5/01		7518		0		0		1		-7414																				-4972		104		591		-591

		9/6/01		7117		0		1		1		-7414																				-5373		-297		-401		-401

		9/7/01		7037		0		1		-1		6660																				-5453		-377		-80		-80

		9/10/01		7067		0		0		-1		6660																				-5423		-407		30		-30

		9/11/01		7167		0		1		-1		6660																				-5323		-507		100		-100

		9/12/01		6816		0		1		-1		6660																				-5674		-156		-351		351

		9/13/01		6365		1		0		-1		6660																				-6125		295		-451		451

		9/14/01		6706		0		1		1		-6752																				-5784		-46		341		-341

		9/17/01		6265		1		0		-1		5778																				-6225		-487		-441		-441

		9/18/01		6516		1		0		1		-7254																				-5974		-738		251		-251

		9/19/01		7017		1		0		1		-7254																				-5473		-237		501		501

		9/20/01		7117		1		0		1		-7254																				-5373		-137		100		100

		9/21/01		7067		1		0		1		-7254																				-5423		-187		-50		-50

		9/24/01		7959		0		0		1		-7254																				-4531		705		892		892

		9/25/01		7709		1		0		1		-7254																				-4781		455		-250		-250

		9/26/01		8069		0		0		1		-7254																				-4421		815		360		360

		9/27/01		7939		0		1		1		-7254																				-4551		685		-130		-130

		9/28/01		7849		1		0		-1		8444																				-4641		595		-90		-90

		10/1/01		7899		1		0		1		-7354																				-4591		545		50		-50

		10/2/01		7879		0		1		1		-7354																				-4611		525		-20		-20

		10/3/01		7719		0		0		-1		8084																				-4771		365		-160		-160

		10/4/01		7929		0		1		-1		8084																				-4561		155		210		-210

		10/8/01		7468		0		0		-1		8084																				-5022		616		-461		461

		10/9/01		7668		1		0		-1		8084																				-4822		416		200		-200

		10/10/01		7869		1		0		1		-7654																				-4621		215		201		-201

		10/11/01		8621		0		1		1		-7654																				-3869		967		752		752

		10/12/01		8109		0		0		-1		8564																				-4381		455		-512		-512

		10/15/01		8039		1		0		-1		8564																				-4451		525		-70		70

		10/16/01		8220		0		1		1		-7876																				-4270		344		181		-181

		10/17/01		8410		1		0		-1		8944																				-4080		534		190		190

		10/18/01		8320		1		0		1		-7696																				-4170		624		-90		90

		10/19/01		8320		0		1		1		-7696																				-4170		624		0		0

		10/22/01		8260		1		0		-1		8824																				-4230		564		-60		-60

		10/23/01		8621		1		0		1		-8418																				-3869		203		361		-361

		10/24/01		9152		0		0		1		-8418																				-3338		734		531		531

		10/25/01		9052		0		1		1		-8418																				-3438		634		-100		-100

		10/26/01		8952		0		1		-1		9486																				-3538		534		-100		-100

		10/29/01		8731		1		0		-1		9486																				-3759		755		-221		221

		10/30/01		8691		0		1		1		-7896																				-3799		795		-40		40

		10/31/01		8771		1		0		-1		9646																				-3719		875		80		80

		11/2/01		9012		0		0		1		-8378																				-3478		634		241		-241

		11/5/01		9092		1		0		1		-8378																				-3398		714		80		80

		11/6/01		9272		0		1		1		-8378																				-3218		894		180		180

		11/7/01		9052		1		0		-1		9726																				-3438		674		-220		-220

		11/8/01		9373		0		0		1		-9020																				-3117		353		321		-321

		11/9/01		9383		0		1		1		-9020																				-3107		363		10		10

		11/12/01		9112		1		0		-1		9204																				-3378		92		-271		-271

		11/13/01		9483		0		0		1		-9762																				-3007		-279		371		-371

		11/14/01		9623		0		1		1		-9762																				-2867		-139		140		140

		11/15/01		9363		0		1		-1		8964																				-3127		-399		-260		-260

		11/16/01		9022		0		1		-1		8964																				-3468		-58		-341		341

		11/19/01		9112		0		1		-1		8964																				-3378		-148		90		-90

		11/20/01		8881		0		0		-1		8964																				-3609		83		-231		231

		11/21/01		8771		0		1		-1		8964																				-3719		193		-110		110

		11/22/01		8761		1		0		-1		8964																				-3729		203		-10		10

		11/23/01		8671		1		0		1		-8378																				-3819		293		-90		90

		11/26/01		8821		0		1		1		-8378																				-3669		443		150		150

		11/27/01		8701		0		1		-1		9024																				-3789		323		-120		-120

		11/28/01		8601		0		1		-1		9024																				-3889		423		-100		100

		11/29/01		8450		1		0		-1		9024																				-4040		574		-151		151

		11/30/01		8611		0		1		1		-8198																				-3879		413		161		-161

		12/3/01		8420		0		1		-1		8642																				-4070		222		-191		-191

		12/4/01		8410		1		0		-1		8642																				-4080		232		-10		10

		12/5/01		8771		1		0		1		-8900																				-3719		-129		361		-361

		12/6/01		8972		1		0		1		-8900																				-3518		72		201		201

		12/7/01		9022		0		0		1		-8900																				-3468		122		50		50

		12/10/01		9022		0		1		1		-8900																				-3468		122		0		0

		12/11/01		8791		1		0		-1		8682																				-3699		-109		-231		-231

		12/12/01		9022		0		0		1		-9362																				-3468		-340		231		-231

		12/13/01		9042		0		1		1		-9362																				-3448		-320		20		20

		12/14/01		8921		0		1		-1		8480																				-3569		-441		-121		-121

		12/17/01		8821		0		1		-1		8480																				-3669		-341		-100		100

		12/18/01		8651		0		0		-1		8480																				-3839		-171		-170		170

		12/19/01		8581		1		0		-1		8480																				-3909		-101		-70		70

		12/20/01		8571		0		0		1		-8662																				-3919		-91		-10		10

		12/21/01		8841		0		1		1		-8662																				-3649		179		270		270

		12/27/01		8631		1		0		-1		8600																				-3859		-31		-210		-210

		12/28/01		8821		0		1		1		-9042																				-3669		-221		190		-190

		1/2/02		8741		1		0		-1		8440																				-3749		-301		-80		-80

		1/3/02		9022		1		0		1		-9604																				-3468		-582		281		-281

		1/4/02		9222		1		0		1		-9604																				-3268		-382		200		200

		1/7/02		9373		0		1		1		-9604																				-3117		-231		151		151

		1/8/02		9222		0		1		-1		8840																				-3268		-382		-151		-151

		1/9/02		9112		0		0		-1		8840																				-3378		-272		-110		110

		1/10/02		9032		0		0		-1		8840																				-3458		-192		-80		80

		1/11/02		9092		0		1		-1		8840																				-3398		-252		60		-60

		1/14/02		8931		0		1		-1		8840																				-3559		-91		-161		161

		1/15/02		8871		0		0		-1		8840																				-3619		-31		-60		60

		1/16/02		8851		0		1		-1		8840																				-3639		-11		-20		20

		1/17/02		8821		1		0		-1		8840																				-3669		19		-30		30

		1/18/02		8921		0		1		1		-9002																				-3569		-81		100		-100

		1/21/02		8871		0		1		-1		8740																				-3619		-131		-50		-50

		1/22/02		8821		0		1		-1		8740																				-3669		-81		-50		50

		1/23/02		8771		0		1		-1		8740																				-3719		-31		-50		50

		1/24/02		8671		0		0		-1		8740																				-3819		69		-100		100

		1/25/02		8631		1		0		-1		8740																				-3859		109		-40		40

		1/28/02		8921		1		0		1		-9102																				-3569		-181		290		-290

		1/29/02		9072		0		1		1		-9102																				-3418		-30		151		151

		1/30/02		8761		0		1		-1		8420																				-3729		-341		-311		-311

		1/31/02		8821		0		1		-1		8420																				-3669		-401		60		-60

		2/1/02		8731		0		0		-1		8420																				-3759		-311		-90		90

		2/4/02		8721		0		0		-1		8420																				-3769		-301		-10		10

		2/5/02		8611		1		0		-1		8420																				-3879		-191		-110		110

		2/6/02		8721		0		0		1		-9022																				-3769		-301		110		-110

		2/7/02		8621		0		1		1		-9022																				-3869		-401		-100		-100

		2/8/02		8410		0		1		-1		7798																				-4080		-612		-211		-211

		2/11/02		8460		0		0		-1		7798																				-4030		-662		50		-50

		2/13/02		8410		0		1		-1		7798																				-4080		-612		-50		50

		2/14/02		8140		1		0		-1		7798																				-4350		-342		-270		270

		2/15/02		8260		0		1		1		-8722																				-4230		-462		120		-120

		2/18/02		8029		0		0		-1		7336																				-4461		-693		-231		-231

		2/19/02		8019		0		1		-1		7336																				-4471		-683		-10		10

		2/20/02		7779		0		1		-1		7336																				-4711		-443		-240		240

		2/21/02		7869		0		1		-1		7336																				-4621		-533		90		-90

		2/22/02		7618		0		0		-1		7336																				-4872		-282		-251		251

		2/25/02		7618		0		1		-1		7336																				-4872		-282		0		0

		2/26/02		7638		1		0		-1		7336																				-4852		-302		20		-20

		2/27/02		7839		1		0		1		-8342																				-4651		-503		201		-201

		2/28/02		8019		1		0		1		-8342																				-4471		-323		180		180

		3/1/02		8120		1		0		1		-8342																				-4370		-222		101		101

		3/4/02		8380		1		0		1		-8342																				-4110		38		260		260

		3/5/02		8480		1		0		1		-8342																				-4010		138		100		100

		3/6/02		8581		0		1		1		-8342																				-3909		239		101		101

		3/7/02		8691		1		0		-1		9040																				-3799		349		110		110

		3/8/02		8741		1		0		1		-8442																				-3749		299		50		-50

		3/11/02		8911		1		0		1		-8442																				-3579		469		170		170

		3/12/02		8962		0		0		1		-8442																				-3528		520		51		51

		3/13/02		8901		0		1		1		-8442																				-3589		459		-61		-61

		3/14/02		8631		0		0		-1		8820																				-3859		189		-270		-270

		3/15/02		8571		1		0		-1		8820																				-3919		249		-60		60

		3/18/02		8821		0		0		1		-8822																				-3669		-1		250		-250

		3/19/02		8861		1		0		1		-8822																				-3629		39		40		40

		3/20/02		8861		0		1		1		-8822																				-3629		39		0		0

		3/21/02		8561		0		1		-1		8300																				-3929		-261		-300		-300

		3/22/02		8510		1		0		-1		8300																				-3980		-210		-51		51

		3/25/02		8591		0		1		1		-8882																				-3899		-291		81		-81

		3/26/02		8460		0		0		-1		8038																				-4030		-422		-131		-131

		3/27/02		8430		1		0		-1		8038																				-4060		-392		-30		30

		3/28/02		8531		0		0		1		-9024																				-3959		-493		101		-101

		4/2/02		8611		0		1		1		-9024																				-3879		-413		80		80

		4/3/02		8210		0		0		-1		7396																				-4280		-814		-401		-401

		4/4/02		8200		0		0		-1		7396																				-4290		-804		-10		10

		4/5/02		8270		0		1		-1		7396																				-4220		-874		70		-70

		4/8/02		8200		0		0		-1		7396																				-4290		-804		-70		70

		4/9/02		8280		1		0		-1		7396																				-4210		-884		80		-80

		4/10/02		8420		1		0		1		-9444																				-4070		-1024		140		-140

		4/11/02		8561		0		1		1		-9444																				-3929		-883		141		141

		4/12/02		8260		0		0		-1		7076																				-4230		-1184		-301		-301

		4/15/02		8320		0		0		-1		7076																				-4170		-1244		60		-60

		4/16/02		8400		1		0		-1		7076																				-4090		-1324		80		-80

		4/17/02		8581		0		0		1		-10086																				-3909		-1505		181		-181

		4/18/02		8500		0		1		1		-10086																				-3990		-1586		-81		-81

		4/19/02		8571		0		0		-1		7056																				-3919		-1515		71		71

		4/22/02		8510		0		1		-1		7056																				-3980		-1454		-61		61

		4/23/02		8460		1		0		-1		7056																				-4030		-1404		-50		50

		4/24/02		8450		0		0		1		-9844																				-4040		-1394		-10		10

		4/26/02		8420		0		1		1		-9844																				-4070		-1424		-30		-30

		4/29/02		8250		1		0		-1		6656																				-4240		-1594		-170		-170

		4/30/02		8320		0		1		1		-9984																				-4170		-1664		70		-70

		5/2/02		8190		0		1		-1		6396																				-4300		-1794		-130		-130

		5/3/02		7709		0		0		-1		6396																				-4781		-1313		-481		481

		5/6/02		7749		0		1		-1		6396																				-4741		-1353		40		-40

		5/7/02		7618		0		0		-1		6396																				-4872		-1222		-131		131

		5/8/02		7638		1		0		-1		6396																				-4852		-1242		20		-20

		5/9/02		7889		0		1		1		-9382																				-4601		-1493		251		-251

		5/10/02		7648		0		1		-1		5914																				-4842		-1734		-241		-241

		5/13/02		7378		0		0		-1		5914																				-5112		-1464		-270		270

		5/14/02		7498		0		0		-1		5914																				-4992		-1584		120		-120

		5/15/02		7468		0		0		-1		5914																				-5022		-1554		-30		30

		5/16/02		7488		1		0		-1		5914																				-5002		-1574		20		-20

		5/17/02		7688		0		0		1		-9462																				-4802		-1774		200		-200

		5/20/02		7709		0		0		1		-9462																				-4781		-1753		21		21

		5/21/02		7648		1		0		1		-9462																				-4842		-1814		-61		-61

		5/22/02		7719		0		0		1		-9462																				-4771		-1743		71		71

		5/23/02		7688		0		0		1		-9462																				-4802		-1774		-31		-31

		5/24/02		7618		1		0		1		-9462																				-4872		-1844		-70		-70

		5/27/02		7769		0		1		1		-9462																				-4721		-1693		151		151

		5/28/02		7819		0		0		-1		6176																				-4671		-1643		50		50

		5/29/02		7769		0		0		-1		6176																				-4721		-1593		-50		50

		5/31/02		7648		1		0		-1		6176																				-4842		-1472		-121		121

		6/3/02		7789		1		0		1		-9402																				-4701		-1613		141		-141

		6/4/02		7759		0		1		1		-9402																				-4731		-1643		-30		-30

		6/5/02		7668		0		1		-1		5934																				-4822		-1734		-91		-91

		6/6/02		7608		0		1		-1		5934																				-4882		-1674		-60		60

		6/7/02		7117		0		0		-1		5934																				-5373		-1183		-491		491

		6/11/02		7127		0		0		-1		5934																				-5363		-1193		10		-10

		6/12/02		7077		0		1		-1		5934																				-5413		-1143		-50		50

		6/13/02		7087		0		1		-1		5934																				-5403		-1153		10		-10

		6/14/02		6726		0		1		-1		5934																				-5764		-792		-361		361

		6/17/02		6616		1		0		-1		5934																				-5874		-682		-110		110

		6/18/02		6877		1		0		1		-7820																				-5613		-943		261		-261

		6/19/02		6726		1		0		1		-7820																				-5764		-1094		-151		-151

		6/20/02		6957		0		0		1		-7820																				-5533		-863		231		231

		6/21/02		6957		1		0		0		-863																				-5533		-863		0		0
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		0		0		0

		1.2021029319		0		-1.2021029319

		2.0500593569		0.847956425		-0.3541465069

		2.0999391467		0.8978362147		-0.3042667172

		0.1995191588		0.8978362147		1.5961532706

		-0.7481968456		0.8978362147		2.543869275

		-4.6986761904		0.8978362147		6.4943486198

		-4.0502389242		0.8978362147		5.8459113536

		-4.8483155595		0.0997595794		5.0478347183

		-6.0504184914		0.0997595794		6.2499376503

		-4.5490368213		0.0997595794		4.7485559801

		-2.8481359923		1.8006604084		6.4494568091

		-3.0476551511		1.6011412496		6.2499376503

		-3.0975349408		1.6011412496		6.29981744

		-2.7982562026		1.6011412496		6.0005387017

		-2.4490976746		1.6011412496		5.6513801738

		-2.8481359923		1.6011412496		6.0504184914

		-2.2994583055		2.1498189364		6.5990961782

		-0.7481968456		3.7010803962		8.1503576381

		-0.2992787382		4.1499985036		8.5992757455

		1.2021029319		5.6513801738		10.1006574156

		1.4515018805		5.9007791223		10.3500563642

		2.9478955717		7.3971728135		11.8464500554

		3.9504793448		8.3997565866		12.8490338285

		3.9504793448		8.3997565866		12.8490338285

		3.1524027095		7.6016799513		12.0509571932

		3.2022824992		7.651559741		12.1008369829

		6.1002982811		10.549575523		14.9988527648

		4.5490368213		8.9983140631		13.447591305

		5.5516205944		8.9983140631		12.4450075318

		4.0502389242		7.4969323929		10.9436258617

		3.4516814477		7.4969323929		11.5421833382

		2.1996987261		7.4969323929		12.7941660598

		-2.2994583055		7.4969323929		17.2933230913

		-2.7982562026		7.4969323929		17.7921209884

		-1.5013816702		7.4969323929		16.495246456

		-0.9477160044		8.0505980587		17.0489121218

		-1.9004199878		7.0978940753		16.0962081384

		-1.8505401981		7.0978940753		16.0463283487

		-3.8008399757		7.0978940753		17.9966281262

		-4.4492772418		7.0978940753		18.6450653924

		-3.0476551511		7.0978940753		17.2434433016

		-2.6984966231		7.4470526032		17.5926018296

		-2.2495785158		7.8959707106		18.041519937

		-2.0500593569		8.0954898694		18.2410390958

		-4.2996378727		5.8459113536		15.99146058

		-4.9979549286		5.8459113536		16.6897776359

		-4.8483155595		5.8459113536		16.5401382668

		-2.3493380952		8.3448888179		19.0391157311

		-5.3022216458		5.3920052673		16.0862321804

		-5.5516205944		5.3920052673		16.335631129

		-4.0502389242		5.3920052673		14.8342494588

		-3.6013208168		5.3920052673		14.3853313514

		-3.8008399757		5.3920052673		14.5848505103

		-3.5514410271		5.6414042158		14.8342494588

		-3.8008399757		5.3920052673		14.5848505103

		-2.548857254		6.6439879889		15.8368332319

		-0.3491585279		8.843686715		18.036531958

		-1.3018625113		7.8909827316		17.0838279746

		-1.5013816702		7.6914635728		16.8843088158

		-1.7507806187		7.4420646243		16.6349098672

		-1.4016220908		7.7912231522		16.9840683952

		-1.4016220908		7.7912231522		16.9840683952

		-0.9975957941		8.1952494488		17.3880946918

		-2.1996987261		6.9931465169		16.1859917599

		-2.6486168334		6.9931465169		16.6349098672

		-2.7982562026		6.9931465169		16.7845492363

		-3.5015612374		6.9931465169		17.4878542712

		-3.5514410271		6.9931465169		17.5377340609

		-2.898015782		6.9931465169		16.8843088158

		-3.3020420786		6.9931465169		17.2883351124

		-6.29981744		6.9931465169		20.2861104738

		-3.8507197654		6.9931465169		17.8370127992

		-4.6487964007		6.1950698816		17.0389361638

		-4.7485559801		6.0953103022		16.9391765844

		-4.7485559801		6.0953103022		16.9391765844

		-3.4516814477		7.3921848345		18.2360511168

		-3.7010803962		7.142785886		17.9866521683

		-3.3020420786		7.5418242037		18.3856904859

		-3.2521622889		7.5917039934		18.4355702756

		-5.0478347183		5.7960315639		16.6398978462

		-6.9981344959		5.7960315639		18.5901976237

		-6.29981744		5.7960315639		17.8918805678

		-6.8484951267		5.7960315639		18.4405582546

		-7.147773865		5.4967528257		18.1412795164

		-8.7987949043		3.8457317864		16.4902584771

		-7.8510788999		4.7934477908		17.4379744815

		-8.5493959557		4.0951307349		16.7396574256

		-10.7989744715		1.8455522192		14.4900789098

		-10.9984936304		1.8455522192		14.6895980687

		-9.8512584671		1.8455522192		13.5423629054

		-10.7989744715		0.8978362147		12.594646901

		-10.7989744715		0.8978362147		12.594646901

		-8.9983140631		0.8978362147		10.7939864926

		-9.5519797289		0.344170549		10.2403208268

		-11.2977723686		0.344170549		11.9861134665

		-11.0483734201		0.344170549		11.736714518

		-10.1505372053		1.2420067637		12.6345507327

		-9.3474725911		2.045071378		13.437615347

		-9.2477130116		2.1448309574		13.5373749264

		-9.8013786774		2.1448309574		14.0910405922

		-11.5521592961		2.1448309574		15.8418212109

		-13.2979519358		2.1448309574		17.5876138506

		-14.0511367604		2.1448309574		18.3407986752

		-14.0012569707		2.1947107471		18.3906784649

		-14.799333606		1.3966341118		17.5926018296

		-15.9016769585		0.2942907593		16.4902584771

		-15.0487325545		0.2942907593		15.6373140731

		-15.2981315031		0.0448918107		15.3879151245

		-15.4976506619		-0.1546273481		15.1883959657

		-15.9515567482		-0.6085334344		14.7344898794

		-16.7496333835		-1.4066100697		13.9364132441

		-15.8019173791		-1.4066100697		12.9886972397

		-16.5501142247		-2.1548069153		12.2405003941

		-14.8990931854		-2.1548069153		10.5894793548

		-11.4474117377		1.2968745324		14.0411608025

		-13.2979519358		-0.5536656657		12.1906206043

		-13.8017378119		-0.5536656657		12.6944064804

		-13.5523388633		-0.5536656657		12.4450075318

		-15.2981315031		-0.5536656657		14.1908001716

		-15.5475304516		-0.5536656657		14.4401991201

		-13.5523388633		-0.5536656657		12.4450075318

		-13.2979519358		-0.2992787382		12.6993944594

		-11.8514380343		1.1472351633		14.1459083609

		-9.0481938528		3.9504793448		16.9491525424

		-9.8512584671		3.1474147305		16.1460879281

		-9.4522201494		3.5464530482		16.5451262457

		-12.4499955108		0.5486776868		13.5473508844

		-10.549575523		0.5486776868		11.6469308965

		-12.0509571932		0.5486776868		13.1483125667

		-11.2977723686		0.5486776868		12.3951277421

		-13.2979519358		-1.4515018805		10.3949481749

		-12.3502359314		-1.4515018805		9.4472321705

		-13.0485529873		-2.1498189364		8.7489151146

		-13.2979519358		-2.1498189364		8.9983140631

		-14.7494538163		-2.1498189364		10.4498159436

		-14.6995740266		-2.1498189364		10.3999361539

		-14.3005357089		-1.7507806187		10.7989744715

		-12.3003561417		0.2493989485		12.7991540388

		-11.8514380343		0.2493989485		12.3502359314

		-12.6495146696		-0.5486776868		11.5521592961

		-11.7516784549		0.3491585279		12.4499955108

		-11.4474117377		0.6534252452		12.754262228

		-9.9510180465		2.1498189364		14.2506559192

		-6.29981744		5.8010195429		17.9018565258

		-5.9007791223		6.2000578606		18.3008948434

		-4.7984357698		7.3024012131		19.4032381959

		-4.9480751389		7.152761844		19.2535988268

		-2.7982562026		7.152761844		17.1037798905

		-1.5013816702		8.4496363763		18.4006544228

		-4.2996378727		5.6513801738		15.6023982203

		-6.4993365988		5.6513801738		17.8020969464

		-5.1974740874		5.6513801738		16.500234435

		-1.2021029319		5.6513801738		12.5048632795

		-3.8008399757		3.0526431301		9.9061262358

		-4.3495176624		3.0526431301		10.4548039225

		-2.7982562026		3.0526431301		8.9035424627

		-2.3992178849		3.4516814477		9.3025807803

		-3.2521622889		2.5987370437		8.4496363763

		-2.6984966231		2.5987370437		7.8959707106

		-3.8008399757		1.4963936912		6.7936273581

		-4.5490368213		1.4963936912		7.5418242037

		-4.0502389242		1.4963936912		7.0430263066

		-3.3020420786		2.2445905368		7.7912231522

		-5.8508993326		-0.3042667172		5.2423658982

		-6.798615337		-0.3042667172		6.1900819026

		-5.3521014355		-0.3042667172		4.7435680011

		-8.2999970072		-3.2521622889		1.7956724294

		-6.798615337		-1.7507806187		3.2970540996

		-8.5493959557		-3.5015612374		1.5462734809

		-8.3997565866		-3.3519218683		1.69591285

		-8.2999970072		-3.2521622889		1.7956724294

		-8.6990353249		-3.2521622889		2.1947107471

		-9.0481938528		-3.2521622889		2.543869275

		-10.3999361539		-3.2521622889		3.8956115761

		-10.7989744715		-3.2521622889		4.2946498938

		-10.7989744715		-3.2521622889		4.2946498938

		-10.6992148921		-3.2521622889		4.1948903143

		-9.5519797289		-2.1049271256		5.3421254776

		-9.701619098		-2.2545664947		5.1924861085

		-6.2000578606		1.2469947427		8.6940473459

		-6.3995770194		1.0474755838		8.4945281871

		-5.3521014355		2.0949511677		9.5420037709

		-5.097714508		2.3493380952		9.7963906984

		-7.7513193204		-0.3042667172		7.142785886

		-7.5518001616		-0.3042667172		6.9432667272

		-7.8011991101		-0.3042667172		7.1926656757

		-9.0481938528		-0.3042667172		8.4396604184

		-9.701619098		-0.3042667172		9.0930856636

		-10.549575523		-0.3042667172		9.9410420886

		-10.0507776259		-0.3042667172		9.4422441915

		-12.1507167726		-0.3042667172		11.5421833382

		-14.6496942369		-0.3042667172		14.0411608025

		-13.098432777		-0.3042667172		12.4898993426

		-11.5521592961		-0.3042667172		10.9436258617

		-12.3003561417		-1.0524635628		10.1954290161

		-12.7991540388		-1.0524635628		10.6942269131

		-13.0485529873		-1.0524635628		10.9436258617

		-12.7991540388		-0.8030646143		11.1930248102

		-13.4974710947		-1.5013816702		10.4947077543

		-14.799333606		-1.5013816702		11.7965702657

		-16.7995131733		-1.5013816702		13.7967498329

		-12.5497550902		-1.5013816702		9.5469917499

		-12.0509571932		-1.0025837731		10.045789647

		-11.8015582446		-0.7531848246		10.2951885955

		-9.2975928013		1.7507806187		12.7991540388

		-8.8985544837		2.1498189364		13.1981923564

		-8.7987949043		2.2495785158		13.2979519358

		-10.9984936304		0.0498797897		11.0982532098

		-6.7487355473		4.2996378727		15.3480112928

		-6.5492163885		4.4991570316		15.5475304516

		-7.8510788999		3.1972945202		14.2456679403

		-9.1978332219		3.1972945202		15.5924222623

		-12.3003561417		3.1972945202		18.6949451821

		-11.6020390858		3.1972945202		17.9966281262

		-9.9510180465		3.1972945202		16.3456070869

		-8.2999970072		4.8483155595		17.9966281262

		-8.0505980587		5.097714508		18.2460270747

		-8.6491555352		4.4991570316		17.6474695983

		-8.4496363763		4.6986761904		17.8469887571

		-7.7014395307		5.446873036		18.5951856027

		-8.0505980587		5.097714508		18.2460270747

		-8.3997565866		4.7485559801		17.8968685468

		-8.2002374278		4.9480751389		18.0963877056

		-7.6016799513		5.5466326154		18.6949451821

		-7.8510788999		5.2972336669		18.4455462336

		-8.2002374278		4.9480751389		18.0963877056

		-7.8011991101		5.3471134566		18.4954260233

		-7.5518001616		5.5965124051		18.7448249718

		-8.000718269		5.1475942977		18.2959068645

		-8.0505980587		5.097714508		18.2460270747

		-11.3476521583		1.8006604084		14.9489729751

		-13.3478317255		1.8006604084		16.9491525424

		-14.0511367604		1.8006604084		17.6524575772

		-14.0012569707		1.8006604084		17.6025777875

		-13.098432777		1.8006604084		16.6997535938

		-12.9487934079		1.9502997775		16.849392963

		-13.8516176016		1.0474755838		15.9465687693

		-14.799333606		0.0997595794		14.9988527648

		-16.0513163277		0.0997595794		16.2508354865

		-15.5475304516		0.0997595794		15.7470496104

		-16.3505950659		0.0997595794		16.5501142247

		-16.3007152762		0.0997595794		16.500234435

		-16.1011961174		0.0997595794		16.3007152762

		-16.5501142247		-0.3491585279		15.8517971688

		-17.2983110703		-1.0973553735		15.1036003232

		-18.3008948434		-2.0999391467		14.1010165501

		-19.4481300067		-3.2471743099		12.9537813869

		-20.0516754621		-3.2471743099		13.5573268423

		-22.2014943985		-5.3969932463		11.4075079059

		-22.8998114544		-5.3969932463		12.1058249618

		-24.3014335452		-5.3969932463		13.5074470526

		-23.9522750172		-5.3969932463		13.1582885247

		-23.5482487206		-5.3969932463		12.754262228

		-22.6005327162		-4.4492772418		13.7019782325

		-22.2513741882		-4.1001187139		14.0511367604

		-21.9022156603		-3.750960186		14.4002952884

		-23.0494508235		-4.8981953492		13.2530601251

		-20.4507137798		-4.8981953492		10.6543230814

		-20.5504733592		-4.9979549286		10.554563502

		-20.0516754621		-4.4991570316		11.053361399

		-19.9519158827		-4.3993974521		11.1531209784

		-20.7001127283		-5.1475942977		10.4049241328

		-20.8497520974		-5.2972336669		10.2552847637

		-22.4010135573		-6.8484951267		8.7040233038

		-21.0492712563		-6.8484951267		7.3522810028

		-23.298849772		-9.0980736425		5.102702487

		-22.8998114544		-9.0980736425		4.7036641694

		-24.8002314422		-9.0980736425		6.6040841572

		-24.151794176		-9.0980736425		5.955646891

		-23.4983689309		-8.4446483974		6.6090721362

		-23.2489699823		-8.1952494488		6.8584710847

		-22.3012539779		-7.2475334444		7.8061870891

		-21.2986702048		-6.2449496713		8.8087708622

		-20.4507137798		-5.3969932463		9.6567272872

		-20.3010744107		-5.2473538772		9.8063666564

		-20.2013148313		-5.1475942977		9.9061262358

		-22.1017348191		-7.0480142856		8.0057062479

		-22.2014943985		-7.0480142856		8.1054658274

		-22.450893347		-7.0480142856		8.3548647759

		-21.95209545		-7.0480142856		7.8560668788

		-21.099151046		-6.1950698816		8.7090112828

		-20.9993914666		-6.0953103022		8.8087708622

		-21.3485499945		-6.4444688301		8.4596123343

		-20.7998723077		-5.8957911433		9.008290021

		-20.4008339901		-5.4967528257		9.4073283387

		-21.099151046		-6.1950698816		8.7090112828

		-22.800051875		-7.8959707106		7.0081104538

		-23.298849772		-8.3947686077		6.5093125567

		-24.3513133349		-8.3947686077		7.5617761196

		-22.5506529264		-8.3947686077		5.7611157111

		-24.151794176		-9.9959098572		4.1599744615

		-24.2016739657		-10.045789647		4.1100946718

		-25.1493899702		-10.9935056514		3.1623786674

		-25.2491495496		-10.9935056514		3.2621382468

		-25.2491495496		-10.9935056514		3.2621382468

		-25.4985484981		-10.9935056514		3.5115371954

		-25.4486687084		-10.9935056514		3.4616574057

		-25.7479474467		-10.9935056514		3.7609361439

		-26.8004110095		-10.9935056514		4.8133997067

		-27.1994493271		-10.9935056514		5.2124380244

		-26.5510120609		-10.9935056514		4.5640007582

		-27.2992089065		-11.741702497		3.8158039126

		-27.3490886962		-11.741702497		3.8656837023

		-27.7481270139		-12.1407408146		3.4666453846

		-24.8002314422		-12.1407408146		0.518749813

		-26.8004110095		-14.1409203819		-1.4814297543

		-27.1994493271		-14.5399586995		-1.8804680719

		-27.049809958		-14.5399586995		-2.0301074411

		-26.5510120609		-14.5399586995		-2.5289053381

		-28.3017926796		-14.5399586995		-0.7781247194

		-30.5513711954		-14.5399586995		1.4714537964

		-28.8504703664		-14.5399586995		-0.2294470327

		-31.0501690925		-16.7396574256		-2.4291457587

		-29.7981863708		-16.7396574256		-3.6811284804

		-27.2992089065		-14.2406799613		-1.1821510161

		-26.8004110095		-13.7418820642		-0.683353119

		-27.049809958		-13.9912810128		-0.9327520675

		-22.6005327162		-9.5420037709		3.5165251743

		-23.8475274588		-10.7889985136		2.2695304317

		-22.0518550294		-8.9933260841		4.0652028611

		-22.7002922956		-9.6417633503		3.4167655949

		-23.1492104029		-10.0906814577		2.9678474876

		-22.8998114544		-10.0906814577		2.718448539

		-22.9995710338		-10.1904410371		2.6186889596

		-23.7976476691		-10.9885176724		1.8206123243

		-22.7501720853		-10.9885176724		0.7731367405

		-25.0496303908		-10.9885176724		3.0725950459

		-24.0520345966		-10.9885176724		2.0749992518

		-23.0494508235		-10.9885176724		1.0724154787

		-19.2984906376		-7.2375574865		4.8233756646

		-21.8523358706		-9.7914027194		2.2695304317

		-22.2014943985		-9.7914027194		2.6186889596

		-21.2986702048		-9.7914027194		1.7158647659

		-20.3509542004		-8.843686715		2.6635807703

		-20.7998723077		-8.843686715		3.1124988777

		-20.7998723077		-8.843686715		3.1124988777

		-21.099151046		-9.1429654533		2.8132201395

		-19.2984906376		-9.1429654533		1.012559731

		-16.6498738041		-6.4943486198		3.6611765645

		-17.1486717012		-6.9931465169		3.1623786674

		-17.6474695983		-7.491944414		2.6635807703

		-18.7498129508		-7.491944414		3.7659241229

		-18.9493321096		-7.491944414		3.9654432817

		-18.550293792		-7.0929060963		4.3644815993

		-17.34819086		-7.0929060963		3.1623786674

		-16.9491525424		-6.6938677787		3.5614169851

		-16.0513163277		-5.7960315639		4.4592531998

		-17.1486717012		-6.8933869375		3.3618978262

		-15.5475304516		-6.8933869375		1.7607565767

		-15.4976506619		-6.8435071478		1.8106363664

		-16.849392963		-8.1952494488		0.4588940653

		-14.9988527648		-8.1952494488		-1.3916461328

		-14.3005357089		-7.4969323929		-0.6933290769

		-15.5974102413		-8.7938069253		-1.9902036093

		-17.2983110703		-8.7938069253		-0.2893027803

		-16.849392963		-8.7938069253		-0.7382208877

		-18.0016161052		-8.7938069253		0.4140022546

		-18.550293792		-8.7938069253		0.9626799413

		-18.6001735817		-8.7938069253		1.012559731

		-19.049091689		-8.7938069253		1.4614778384

		-18.3008948434		-8.0456100797		2.209674684

		-18.8994523199		-8.6441675562		1.6111172075

		-19.398250217		-8.6441675562		2.1099151046

		-20.1514350415		-8.6441675562		2.8630999292

		-19.3483704273		-8.6441675562		2.0600353149

		-20.3010744107		-9.5968715396		1.1073313315

		-20.3509542004		-9.5968715396		1.1572111212

		-18.550293792		-9.5968715396		-0.6434492872

		-17.5477100189		-8.5942877665		0.3591344859

		-17.2983110703		-8.3448888179		0.6085334344

		-17.2983110703		-8.3448888179		0.6085334344

		-18.4505342125		-9.4971119602		-0.5436897078

		-17.2983110703		-9.4971119602		-1.69591285

		-17.1985514909		-9.3973523808		-1.5961532706

		-17.8020969464		-10.0008978362		-2.1996987261

		-18.3008948434		-10.0008978362		-1.700900829

		-19.1488512684		-10.0008978362		-0.852944404

		-19.4980097964		-10.0008978362		-0.503785876

		-19.5478895861		-10.0008978362		-0.4539060863

		-18.201135264		-8.6541435141		0.8928482358

		-19.2486108479		-9.701619098		-0.1546273481

		-18.3008948434		-9.701619098		-1.1023433525

		-18.6999331611		-10.1006574156		-1.5013816702

		-17.2983110703		-10.1006574156		-2.9030037609

		-16.3007152762		-9.1030616215		-1.9054079668

		-15.5475304516		-8.3498767969		-1.1522231422

		-16.3007152762		-9.1030616215		-1.9054079668

		-16.849392963		-9.1030616215		-1.35673028

		-17.2484312806		-9.1030616215		-0.9576919624

		-16.9491525424		-9.1030616215		-1.2569707006

		-17.7522171567		-9.1030616215		-0.4539060863

		-18.0514958949		-9.1030616215		-0.1546273481

		-18.1512554743		-9.1030616215		-0.0548677687

		-18.3008948434		-9.1030616215		0.0947716004

		-17.8020969464		-9.1030616215		-0.4040262966

		-18.0514958949		-9.35246057		-0.6534252452

		-18.3008948434		-9.35246057		-0.4040262966

		-18.550293792		-9.35246057		-0.1546273481

		-19.049091689		-9.35246057		0.344170549

		-19.2486108479		-9.35246057		0.5436897078

		-17.8020969464		-9.35246057		-0.9028241937

		-17.0489121218		-8.5992757455		-0.1496393691

		-18.6001735817		-10.1505372053		-1.700900829

		-18.3008948434		-10.1505372053		-2.0001795672

		-18.7498129508		-10.1505372053		-1.5512614599

		-18.7996927405		-10.1505372053		-1.5013816702

		-19.3483704273		-10.1505372053		-0.9527039834

		-18.7996927405		-10.1505372053		-1.5013816702

		-19.2984906376		-10.6493351024		-2.0001795672

		-20.3509542004		-11.7017986652		-3.0526431301

		-20.1015552518		-11.7017986652		-3.3020420786

		-20.3509542004		-11.7017986652		-3.0526431301

		-21.6977085225		-11.7017986652		-1.705888808

		-21.099151046		-11.7017986652		-2.3044462845

		-22.2513741882		-12.8540218074		-3.4566694267

		-22.3012539779		-12.8540218074		-3.406789637

		-23.4983689309		-12.8540218074		-2.209674684

		-23.0494508235		-12.8540218074		-2.6585927914

		-24.3014335452		-12.8540218074		-1.4066100697

		-24.3014335452		-12.8540218074		-1.4066100697

		-24.2016739657		-12.8540218074		-1.5063696491

		-23.1990901926		-12.8540218074		-2.5089534223

		-22.3012539779		-11.9561855927		-1.6111172075

		-21.7974681019		-11.4523997167		-1.1073313315

		-20.5005935695		-10.1555251843		0.1895432009

		-20.0017956724		-9.6567272872		0.688341098

		-19.4980097964		-9.1529414112		1.192126974

		-18.9493321096		-8.6042637244		1.7408046608

		-18.6999331611		-8.6042637244		1.4914057122

		-17.8519767361		-7.7563072994		2.3393621372

		-17.5975898086		-7.5019203719		2.5937490648

		-17.9018565258		-7.8061870891		2.2894823475

		-19.2486108479		-9.1529414112		0.9427280255

		-19.5478895861		-9.1529414112		1.2420067637

		-18.3008948434		-9.1529414112		-0.004987979

		-18.1013756846		-8.9534222524		0.1945311799

		-18.1013756846		-8.9534222524		0.1945311799

		-19.5977693758		-10.4498159436		-1.3018625113

		-19.8521563033		-10.4498159436		-1.0474755838

		-19.4481300067		-10.4498159436		-1.4515018805

		-20.1015552518		-11.1032411887		-2.1049271256

		-20.251194621		-11.1032411887		-1.9552877565

		-19.7474087449		-11.1032411887		-2.4590736325

		-19.3483704273		-10.7042028711		-2.0600353149

		-21.3485499945		-12.7043824383		-4.0602148821

		-21.3984297842		-12.7043824383		-4.0103350924

		-21.0492712563		-12.7043824383		-4.3594936204

		-21.3984297842		-12.7043824383		-4.0103350924

		-20.9993914666		-12.7043824383		-4.4093734101

		-20.3010744107		-12.7043824383		-5.107690466

		-19.5977693758		-12.0010774035		-4.4043854311

		-21.099151046		-13.5024590736		-5.9057671013

		-20.7998723077		-13.5024590736		-6.2050458395

		-20.4008339901		-13.5024590736		-6.6040841572

		-19.4980097964		-13.5024590736		-7.5069083509

		-19.902036093		-13.9064853703		-7.9109346475

		-19.5478895861		-13.5523388633		-7.5567881406

		-19.8521563033		-13.5523388633		-7.2525214234

		-20.1015552518		-13.5523388633		-7.0031224748

		-20.1514350415		-13.5523388633		-6.9532426851

		-20.3010744107		-13.7019782325		-7.1028820542

		-21.1490308357		-14.5499346575		-7.9508384793

		-20.7998723077		-14.5499346575		-8.2999970072

		-21.4483095739		-15.1983719237		-8.9484342734

		-23.8475274588		-15.1983719237		-6.5492163885

		-23.6480083		-15.1983719237		-6.7487355473

		-24.3014335452		-15.1983719237		-6.0953103022

		-24.2016739657		-15.1983719237		-6.1950698816

		-22.9496912441		-15.1983719237		-7.4470526032

		-24.151794176		-16.4004748556		-8.6491555352

		-25.4985484981		-16.4004748556		-7.3024012131

		-24.8999910216		-16.4004748556		-7.9009586896

		-25.0496303908		-16.4004748556		-7.7513193204

		-24.9498708113		-16.4004748556		-7.8510788999

		-23.9522750172		-16.4004748556		-8.848674694

		-23.8475274588		-16.2957272972		-8.7439271356

		-24.151794176		-16.5999940144		-9.0481938528

		-23.7976476691		-16.2458475075		-8.6940473459

		-23.9522750172		-16.4004748556		-8.848674694

		-24.3014335452		-16.7496333835		-9.1978332219

		-23.5482487206		-15.996448559		-8.4446483974

		-23.298849772		-15.7470496104		-8.1952494488

		-23.5482487206		-15.7470496104		-7.9458505003

		-24.151794176		-15.7470496104		-7.3423050448

		-23.4484891412		-15.7470496104		-8.0456100797

		-23.5981285103		-15.8966889796		-8.1952494488

		-24.0520345966		-16.3505950659		-8.6491555352

		-24.3513133349		-16.3505950659		-8.3498767969

		-26.8004110095		-16.3505950659		-5.9007791223

		-26.7505312198		-16.3505950659		-5.950658912

		-26.9999301683		-16.3505950659		-5.7012599635

		-26.9500503786		-16.3505950659		-5.7511397532

		-28.750710787		-16.3505950659		-3.9504793448

		-29.2993884738		-16.3505950659		-3.401801658

		-27.9975259624		-16.3505950659		-4.7036641694

		-28.750710787		-17.1037798905		-5.4568489939

		-27.5984876448		-15.9515567482		-4.3046258517

		-27.5984876448		-15.9515567482		-4.3046258517



Buy and hold

Negociação1

Negociação2



BCP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5393		0		0		0		0				Resultado final:				1265				"Buy and hold":				-1824								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5413		0		1		0		0								6.31								-9.10				0		0		0		0		0.00		0.00		0.00

		6/14/00		5393		0		1		0		0				Nº. de negócios:				48												-20		0		-20		0		-0.10		0.00		0.00

		6/15/00		5403		0		1		0		0																				-10		0		10		0		-0.05		0.00		-0.05

		6/16/00		5383		0		1		0		0																				-30		0		-20		0		-0.15		0.00		0.05

		6/19/00		5413		0		1		0		0																				0		0		30		0		0.00		0.00		-0.10

		6/20/00		5393		0		1		0		0																				-20		0		-20		0		-0.10		0.00		0.00

		6/21/00		5383		0		0		0		0																				-30		0		-10		0		-0.15		0.00		0.05

		6/23/00		5423		1		0		0		0																				10		0		40		0		0.05		0.00		-0.15

		6/26/00		5453		0		1		1		-5453																				40		0		30		0		0.20		0.00		-0.30

		6/27/00		5383		0		1		0		-70																				-30		-70		-70		-70		-0.15		-0.35		-0.65

		6/28/00		5313		0		0		0		-70																				-100		-70		-70		0		-0.50		-0.35		-0.30

		6/29/00		5383		0		0		0		-70																				-30		-70		70		0		-0.15		-0.35		-0.65

		6/30/00		5393		1		0		0		-70																				-20		-70		10		0		-0.10		-0.35		-0.70

		7/3/00		5443		1		0		1		-5513																				30		-70		50		0		0.15		-0.35		-0.95

		7/4/00		5593		0		1		1		-5513																				180		80		150		150		0.90		0.40		-0.20

		7/5/00		5563		0		1		0		50																				150		50		-30		-30		0.75		0.25		-0.35

		7/6/00		5533		1		0		0		50																				120		50		-30		0		0.60		0.25		-0.20

		7/7/00		5624		0		0		1		-5574				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						211		50		91		0		1.05		0.25		-0.65

		7/10/00		5593		0		1		1		-5574				4832				0.0036154099						0.35						180		19		-31		-31		0.90		0.09		-0.81

		7/11/00		5563		0		0		0		-11																				150		-11		-30		-30		0.75		-0.05		-0.96

		7/12/00		5543		0		0		0		-11																				130		-11		-20		0		0.65		-0.05		-0.86

		7/13/00		5543		0		1		0		-11				Sharpe Ratio (SR):																130		-11		0		0		0.65		-0.05		-0.86

		7/14/00		5533		0		0		0		-11				Média do retorno:								SR(BH)*:		SR(N)*:						120		-11		-10		0		0.60		-0.05		-0.81

		7/17/00		5533		0		1		0		-11				-581.96		336.39						-0.775		0.562						120		-11		0		0		0.60		-0.05		-0.81

		7/18/00		5543		0		1		0		-11				Desv. padrão do retorno:																130		-11		10		0		0.65		-0.05		-0.86

		7/19/00		5543		0		1		0		-11				751.37		598.54						SR(BH)**:		SR(N)**:						130		-11		0		0		0.65		-0.05		-0.86

		7/20/00		5543		0		0		0		-11												-0.057		0.080						130		-11		0		0		0.65		-0.05		-0.86

		7/21/00		5553		0		0		0		-11				Notas:																140		-11		10		0		0.70		-0.05		-0.91

		7/24/00		5563		0		0		0		-11																				150		-11		10		0		0.75		-0.05		-0.96

		7/25/00		5563		0		0		0		-11				- Ret(BH): Retorno do Buy and Hold.																150		-11		0		0		0.75		-0.05		-0.96

		7/26/00		5593		0		0		0		-11				- Ret(N): Retorno da Negociação.																180		-11		30		0		0.90		-0.05		-1.11

		7/27/00		5613		0		0		0		-11				- Baseline para a SR: 0%.																200		-11		20		0		1.00		-0.05		-1.21

		7/28/00		5654		0		0		0		-11																				241		-11		41		0		1.20		-0.05		-1.41

		7/31/00		5694		0		0		0		-11																				281		-11		40		0		1.40		-0.05		-1.61

		8/1/00		5694		0		0		0		-11																				281		-11		0		0		1.40		-0.05		-1.61

		8/2/00		5734		0		0		0		-11																				321		-11		40		0		1.60		-0.05		-1.81

		8/3/00		5744		0		1		0		-11																				331		-11		10		0		1.65		-0.05		-1.86

		8/4/00		5744		0		0		0		-11																				331		-11		0		0		1.65		-0.05		-1.86

		8/7/00		5754		0		1		0		-11																				341		-11		10		0		1.70		-0.05		-1.91

		8/8/00		5764		0		1		0		-11																				351		-11		10		0		1.75		-0.05		-1.96

		8/9/00		5774		0		1		0		-11																				361		-11		10		0		1.80		-0.05		-2.01

		8/10/00		5774		0		0		0		-11																				361		-11		0		0		1.80		-0.05		-2.01

		8/11/00		5784		0		0		0		-11																				371		-11		10		0		1.85		-0.05		-2.06

		8/14/00		5814		0		1		0		-11																				401		-11		30		0		2.00		-0.05		-2.21

		8/16/00		5824		0		1		0		-11																				411		-11		10		0		2.05		-0.05		-2.26

		8/17/00		5824		0		1		0		-11																				411		-11		0		0		2.05		-0.05		-2.26

		8/18/00		5834		1		0		0		-11																				421		-11		10		0		2.10		-0.05		-2.31

		8/21/00		5864		0		1		1		-5875																				451		-11		30		0		2.25		-0.05		-2.46

		8/22/00		5874		0		1		0		-1																				461		-1		10		10		2.30		-0.00		-2.41

		8/23/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/24/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/25/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		8/28/00		5884		0		1		0		-1																				471		-1		0		0		2.35		-0.00		-2.46

		8/29/00		5874		0		1		0		-1																				461		-1		-10		0		2.30		-0.00		-2.41

		8/30/00		5864		0		0		0		-1																				451		-1		-10		0		2.25		-0.00		-2.36

		8/31/00		5874		0		0		0		-1																				461		-1		10		0		2.30		-0.00		-2.41

		9/1/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		9/4/00		5894		0		0		0		-1																				481		-1		10		0		2.40		-0.00		-2.51

		9/5/00		5914		0		0		0		-1																				501		-1		20		0		2.50		-0.00		-2.61

		9/6/00		5914		0		1		0		-1																				501		-1		0		0		2.50		-0.00		-2.61

		9/7/00		5934		0		0		0		-1																				521		-1		20		0		2.60		-0.00		-2.71

		9/8/00		5924		0		0		0		-1																				511		-1		-10		0		2.55		-0.00		-2.66

		9/11/00		5944		0		0		0		-1																				531		-1		20		0		2.65		-0.00		-2.76

		9/12/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/13/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/14/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		9/15/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		9/18/00		5984		0		1		0		-1																				571		-1		10		0		2.85		-0.00		-2.96

		9/19/00		5984		0		1		0		-1																				571		-1		0		0		2.85		-0.00		-2.96

		9/20/00		5974		0		1		0		-1																				561		-1		-10		0		2.80		-0.00		-2.91

		9/21/00		5954		0		1		0		-1																				541		-1		-20		0		2.70		-0.00		-2.81

		9/22/00		5944		0		0		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		9/25/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/26/00		5964		0		1		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/27/00		5964		0		1		0		-1																				551		-1		0		0		2.75		-0.00		-2.86

		9/28/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		9/29/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/2/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/3/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/4/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		10/6/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		10/9/00		5964		0		1		0		-1																				551		-1		-10		0		2.75		-0.00		-2.86

		10/10/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/11/00		5944		0		1		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		10/12/00		5924		0		1		0		-1																				511		-1		-20		0		2.55		-0.00		-2.66

		10/13/00		5864		0		1		0		-1																				451		-1		-60		0		2.25		-0.00		-2.36

		10/16/00		5854		0		0		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/17/00		5864		0		0		0		-1																				451		-1		10		0		2.25		-0.00		-2.36

		10/18/00		5854		0		1		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/19/00		5844		1		0		0		-1																				431		-1		-10		0		2.15		-0.00		-2.26

		10/20/00		5864		0		0		1		-5865																				451		-1		20		0		2.25		-0.00		-2.36

		10/23/00		5864		0		0		1		-5865																				451		-1		0		0		2.25		-0.00		-2.36

		10/24/00		5874		0		0		1		-5865																				461		9		10		10		2.30		0.04		-2.31

		10/25/00		5894		1		0		1		-5865																				481		29		20		20		2.40		0.14		-2.21

		10/26/00		5894		0		0		1		-5865																				481		29		0		0		2.40		0.14		-2.21

		10/27/00		5904		0		0		1		-5865																				491		39		10		10		2.45		0.19		-2.16

		10/30/00		5904		0		1		1		-5865																				491		39		0		0		2.45		0.19		-2.16

		10/31/00		5904		0		0		0		39																				491		39		0		0		2.45		0.19		-2.16

		11/2/00		5914		0		0		0		39																				501		39		10		0		2.50		0.19		-2.21

		11/3/00		5924		0		0		0		39																				511		39		10		0		2.55		0.19		-2.26

		11/6/00		5914		0		1		0		39																				501		39		-10		0		2.50		0.19		-2.21

		11/7/00		5914		0		1		0		39																				501		39		0		0		2.50		0.19		-2.21

		11/8/00		5894		0		1		0		39																				481		39		-20		0		2.40		0.19		-2.11

		11/9/00		5874		0		0		0		39																				461		39		-20		0		2.30		0.19		-2.01

		11/10/00		5874		0		1		0		39																				461		39		0		0		2.30		0.19		-2.01

		11/13/00		5864		0		1		0		39																				451		39		-10		0		2.25		0.19		-1.96

		11/14/00		5814		0		1		0		39																				401		39		-50		0		2.00		0.19		-1.71

		11/15/00		5824		0		0		0		39																				411		39		10		0		2.05		0.19		-1.76

		11/16/00		5814		0		1		0		39																				401		39		-10		0		2.00		0.19		-1.71

		11/17/00		5744		1		0		0		39																				331		39		-70		0		1.65		0.19		-1.36

		11/20/00		5764		1		0		1		-5725																				351		39		20		0		1.75		0.19		-1.46

		11/21/00		5804		0		1		1		-5725																				391		79		40		40		1.95		0.39		-1.26

		11/22/00		5764		0		1		0		39																				351		39		-40		-40		1.75		0.19		-1.46

		11/23/00		5744		0		0		0		39																				331		39		-20		0		1.65		0.19		-1.36

		11/24/00		5764		1		0		0		39																				351		39		20		0		1.75		0.19		-1.46

		11/27/00		5794		0		1		1		-5755																				381		39		30		0		1.90		0.19		-1.61

		11/28/00		5804		0		1		0		49																				391		49		10		10		1.95		0.24		-1.56

		11/29/00		5794		0		1		0		49																				381		49		-10		0		1.90		0.24		-1.51

		11/30/00		5764		0		0		0		49																				351		49		-30		0		1.75		0.24		-1.36

		12/4/00		5754		0		1		0		49																				341		49		-10		0		1.70		0.24		-1.31

		12/5/00		5734		0		1		0		49																				321		49		-20		0		1.60		0.24		-1.21

		12/6/00		5463		0		0		0		49																				50		49		-271		0		0.25		0.24		0.14

		12/7/00		5644		1		0		0		49																				231		49		181		0		1.15		0.24		-0.76

		12/11/00		5714		0		1		1		-5665																				301		49		70		0		1.50		0.24		-1.11

		12/12/00		5714		0		1		0		49																				301		49		0		0		1.50		0.24		-1.11

		12/13/00		5684		0		0		0		49																				271		49		-30		0		1.35		0.24		-0.96

		12/14/00		5654		0		1		0		49																				241		49		-30		0		1.20		0.24		-0.81

		12/15/00		5624		0		1		0		49																				211		49		-30		0		1.05		0.24		-0.66

		12/18/00		5613		0		1		0		49																				200		49		-11		0		1.00		0.24		-0.61

		12/19/00		5563		0		0		0		49																				150		49		-50		0		0.75		0.24		-0.36

		12/20/00		5563		0		1		0		49																				150		49		0		0		0.75		0.24		-0.36

		12/21/00		5523		0		0		0		49																				110		49		-40		0		0.55		0.24		-0.16

		12/22/00		5563		0		0		0		49																				150		49		40		0		0.75		0.24		-0.36

		12/27/00		5543		1		0		0		49																				130		49		-20		0		0.65		0.24		-0.26

		12/28/00		5573		0		1		1		-5524																				160		49		30		0		0.80		0.24		-0.41

		12/29/00		5563		1		0		0		39																				150		39		-10		-10		0.75		0.19		-0.46

		1/2/01		5613		0		0		1		-5574																				200		39		50		0		1.00		0.19		-0.71

		1/3/01		5624		0		1		1		-5574																				211		50		11		11		1.05		0.25		-0.65

		1/4/01		5694		0		0		0		120																				281		120		70		70		1.40		0.60		-0.30

		1/5/01		5694		0		1		0		120																				281		120		0		0		1.40		0.60		-0.30

		1/8/01		5654		0		0		0		120																				241		120		-40		0		1.20		0.60		-0.10

		1/9/01		5664		0		1		0		120																				251		120		10		0		1.25		0.60		-0.15

		1/10/01		5634		0		1		0		120																				221		120		-30		0		1.10		0.60		-0.00

		1/11/01		5543		0		0		0		120																				130		120		-91		0		0.65		0.60		0.45

		1/12/01		5533		1		0		0		120																				120		120		-10		0		0.60		0.60		0.50

		1/15/01		5573		0		0		1		-5453																				160		120		40		0		0.80		0.60		0.30

		1/16/01		5563		0		1		1		-5453																				150		110		-10		-10		0.75		0.55		0.25

		1/17/01		5553		0		0		0		100																				140		100		-10		-10		0.70		0.50		0.20

		1/18/01		5583		1		0		0		100																				170		100		30		0		0.85		0.50		0.05

		1/19/01		5613		1		0		1		-5513																				200		100		30		0		1.00		0.50		-0.10

		1/22/01		5664		0		0		1		-5513																				251		151		51		51		1.25		0.75		0.15

		1/23/01		5684		0		1		1		-5513																				271		171		20		20		1.35		0.85		0.25

		1/24/01		5443		0		0		0		-70																				30		-70		-241		-241		0.15		-0.35		-0.95

		1/25/01		5483		0		0		0		-70																				70		-70		40		0		0.35		-0.35		-1.15

		1/26/01		5443		1		0		0		-70																				30		-70		-40		0		0.15		-0.35		-0.95

		1/29/01		5624		0		1		1		-5694																				211		-70		181		0		1.05		-0.35		-1.85

		1/30/01		5563		0		0		0		-131																				150		-131		-61		-61		0.75		-0.65		-2.15

		1/31/01		5613		0		0		0		-131																				200		-131		50		0		1.00		-0.65		-2.40

		2/1/01		5684		0		1		0		-131																				271		-131		71		0		1.35		-0.65		-2.76

		2/2/01		5654		1		0		0		-131																				241		-131		-30		0		1.20		-0.65		-2.61

		2/5/01		5664		0		0		1		-5795																				251		-131		10		0		1.25		-0.65		-2.66

		2/6/01		5714		0		0		1		-5795																				301		-81		50		50		1.50		-0.40		-2.41

		2/7/01		5714		0		0		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/8/01		5714		0		1		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/9/01		5704		0		1		0		-91																				291		-91		-10		-10		1.45		-0.45		-2.46

		2/12/01		5613		1		0		0		-91																				200		-91		-91		0		1.00		-0.45		-2.01

		2/13/01		5684		0		0		1		-5775																				271		-91		71		0		1.35		-0.45		-2.36

		2/14/01		5694		0		1		1		-5775																				281		-81		10		10		1.40		-0.40		-2.31

		2/15/01		5694		0		1		0		-81																				281		-81		0		0		1.40		-0.40		-2.31

		2/16/01		5684		0		1		0		-81																				271		-81		-10		0		1.35		-0.40		-2.26

		2/19/01		5513		0		1		0		-81																				100		-81		-171		0		0.50		-0.40		-1.41

		2/20/01		5593		0		1		0		-81																				180		-81		80		0		0.90		-0.40		-1.81

		2/21/01		5563		0		1		0		-81																				150		-81		-30		0		0.75		-0.40		-1.66

		2/22/01		5573		0		1		0		-81																				160		-81		10		0		0.80		-0.40		-1.71

		2/23/01		5553		0		0		0		-81																				140		-81		-20		0		0.70		-0.40		-1.61

		2/26/01		5493		0		1		0		-81																				80		-81		-60		0		0.40		-0.40		-1.31

		2/28/01		5443		1		0		0		-81																				30		-81		-50		0		0.15		-0.40		-1.06

		3/1/01		5563		0		0		1		-5644																				150		-81		120		0		0.75		-0.40		-1.66

		3/2/01		5624		0		1		1		-5644																				211		-20		61		61		1.05		-0.10		-1.35

		3/5/01		5483		0		1		0		-161																				70		-161		-141		-141		0.35		-0.80		-2.06

		3/6/01		5363		0		1		0		-161																				-50		-161		-120		0		-0.25		-0.80		-1.46

		3/7/01		5303		0		1		0		-161																				-110		-161		-60		0		-0.55		-0.80		-1.16

		3/8/01		5243		0		1		0		-161																				-170		-161		-60		0		-0.85		-0.80		-0.86

		3/9/01		5223		0		1		0		-161																				-190		-161		-20		0		-0.95		-0.80		-0.76

		3/12/01		5162		0		0		0		-161																				-251		-161		-61		0		-1.25		-0.80		-0.45

		3/13/01		5223		0		0		0		-161																				-190		-161		61		0		-0.95		-0.80		-0.76

		3/14/01		5273		0		1		0		-161																				-140		-161		50		0		-0.70		-0.80		-1.01

		3/15/01		5192		0		1		0		-161																				-221		-161		-81		0		-1.10		-0.80		-0.60

		3/16/01		5132		0		1		0		-161																				-281		-161		-60		0		-1.40		-0.80		-0.30

		3/19/01		5072		0		1		0		-161																				-341		-161		-60		0		-1.70		-0.80		-0.00

		3/20/01		5012		1		0		0		-161																				-401		-161		-60		0		-2.00		-0.80		0.29

		3/21/01		5042		0		0		1		-5203																				-371		-161		30		0		-1.85		-0.80		0.14

		3/22/01		5032		0		1		1		-5203																				-381		-171		-10		-10		-1.90		-0.85		0.09

		3/23/01		5012		0		0		0		-191																				-401		-191		-20		-20		-2.00		-0.95		-0.00

		3/26/01		5032		1		0		0		-191																				-381		-191		20		0		-1.90		-0.95		-0.10

		3/27/01		5112		0		1		1		-5303																				-301		-191		80		0		-1.50		-0.95		-0.50

		3/28/01		5002		1		0		0		-301																				-411		-301		-110		-110		-2.05		-1.50		-1.05

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		0		-1.60		-1.50		-1.50

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30		-1.45		-1.35		-1.35

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40		-1.25		-1.15		-1.15

		4/3/01		5102		0		0		0		-291																				-311		-291		-60		-60		-1.55		-1.45		-1.45

		4/4/01		5082		0		0		0		-291																				-331		-291		-20		0		-1.65		-1.45		-1.35

		4/5/01		5132		1		0		0		-291																				-281		-291		50		0		-1.40		-1.45		-1.60

		4/6/01		5132		0		0		1		-5423																				-281		-291		0		0		-1.40		-1.45		-1.60

		4/9/01		5062		0		1		1		-5423																				-351		-361		-70		-70		-1.75		-1.80		-1.95

		4/10/01		5022		0		0		0		-401																				-391		-401		-40		-40		-1.95		-2.00		-2.15

		4/11/01		5052		0		1		0		-401																				-361		-401		30		0		-1.80		-2.00		-2.30

		4/12/01		4992		1		0		0		-401																				-421		-401		-60		0		-2.10		-2.00		-2.00

		4/17/01		5012		0		1		1		-5413																				-401		-401		20		0		-2.00		-2.00		-2.10

		4/18/01		5022		1		0		0		-391																				-391		-391		10		10		-1.95		-1.95		-2.05

		4/19/01		5132		0		1		1		-5523																				-281		-391		110		0		-1.40		-1.95		-2.60

		4/20/01		5162		0		0		0		-361																				-251		-361		30		30		-1.25		-1.80		-2.45

		4/23/01		5112		0		1		0		-361																				-301		-361		-50		0		-1.50		-1.80		-2.20

		4/24/01		5002		0		1		0		-361																				-411		-361		-110		0		-2.05		-1.80		-1.65

		4/26/01		5022		0		1		0		-361																				-391		-361		20		0		-1.95		-1.80		-1.75

		4/27/01		4912		0		1		0		-361																				-501		-361		-110		0		-2.50		-1.80		-1.20

		4/30/01		4832		0		0		0		-361																				-581		-361		-80		0		-2.90		-1.80		-0.80

		5/2/01		4832		0		0		0		-361																				-581		-361		0		0		-2.90		-1.80		-0.80

		5/3/01		4872		0		1		0		-361																				-541		-361		40		0		-2.70		-1.80		-1.00

		5/4/01		4932		0		0		0		-361																				-481		-361		60		0		-2.40		-1.80		-1.30

		5/7/01		4932		0		0		0		-361																				-481		-361		0		0		-2.40		-1.80		-1.30

		5/8/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/9/01		4932		0		0		0		-361																				-481		-361		-10		0		-2.40		-1.80		-1.30

		5/10/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/11/01		4962		0		0		0		-361																				-451		-361		20		0		-2.25		-1.80		-1.45

		5/14/01		4932		0		1		0		-361																				-481		-361		-30		0		-2.40		-1.80		-1.30

		5/15/01		4902		1		0		0		-361																				-511		-361		-30		0		-2.55		-1.80		-1.15

		5/16/01		4912		0		0		1		-5273																				-501		-361		10		0		-2.50		-1.80		-1.20

		5/17/01		4922		0		1		1		-5273																				-491		-351		10		10		-2.45		-1.75		-1.15

		5/18/01		4882		0		1		0		-391																				-531		-391		-40		-40		-2.65		-1.95		-1.35

		5/21/01		4812		0		0		0		-391																				-601		-391		-70		0		-3.00		-1.95		-1.00

		5/22/01		4842		0		0		0		-391																				-571		-391		30		0		-2.85		-1.95		-1.15

		5/23/01		4781		0		1		0		-391																				-632		-391		-61		0		-3.15		-1.95		-0.85

		5/24/01		4721		0		1		0		-391																				-692		-391		-60		0		-3.45		-1.95		-0.55

		5/25/01		4611		0		0		0		-391																				-802		-391		-110		0		-4.00		-1.95		0.00

		5/28/01		4651		0		0		0		-391																				-762		-391		40		0		-3.80		-1.95		-0.20

		5/29/01		4641		0		0		0		-391																				-772		-391		-10		0		-3.85		-1.95		-0.15

		5/30/01		4641		0		0		0		-391																				-772		-391		0		0		-3.85		-1.95		-0.15

		5/31/01		4681		0		1		0		-391																				-732		-391		40		0		-3.65		-1.95		-0.35

		6/1/01		4711		0		1		0		-391																				-702		-391		30		0		-3.50		-1.95		-0.50

		6/4/01		4601		0		0		0		-391																				-812		-391		-110		0		-4.05		-1.95		0.05

		6/5/01		4601		0		0		0		-391																				-812		-391		0		0		-4.05		-1.95		0.05

		6/6/01		4591		0		1		0		-391																				-822		-391		-10		0		-4.10		-1.95		0.10

		6/7/01		4571		0		1		0		-391																				-842		-391		-20		0		-4.20		-1.95		0.20

		6/8/01		4501		0		0		0		-391																				-912		-391		-70		0		-4.55		-1.95		0.55

		6/11/01		4511		0		1		0		-391																				-902		-391		10		0		-4.50		-1.95		0.50

		6/12/01		4481		0		1		0		-391																				-932		-391		-30		0		-4.65		-1.95		0.65

		6/13/01		4461		0		0		0		-391																				-952		-391		-20		0		-4.75		-1.95		0.75

		6/15/01		4461		0		1		0		-391																				-952		-391		0		0		-4.75		-1.95		0.75

		6/18/01		4451		0		1		0		-391																				-962		-391		-10		0		-4.80		-1.95		0.80

		6/19/01		4310		1		0		0		-391																				-1103		-391		-141		0		-5.50		-1.95		1.50

		6/20/01		4350		0		1		1		-4741																				-1063		-391		40		0		-5.30		-1.95		1.30

		6/21/01		4330		0		1		0		-411																				-1083		-411		-20		-20		-5.40		-2.05		1.20

		6/22/01		4280		0		0		0		-411																				-1133		-411		-50		0		-5.65		-2.05		1.45

		6/25/01		4230		0		0		0		-411																				-1183		-411		-50		0		-5.90		-2.05		1.70

		6/26/01		4210		0		0		0		-411																				-1203		-411		-20		0		-6.00		-2.05		1.80

		6/27/01		4260		0		1		0		-411																				-1153		-411		50		0		-5.75		-2.05		1.55

		6/28/01		4240		1		0		0		-411																				-1173		-411		-20		0		-5.85		-2.05		1.65

		6/29/01		4340		1		0		1		-4751																				-1073		-411		100		0		-5.35		-2.05		1.15

		7/2/01		4411		0		1		1		-4751																				-1002		-340		71		71		-5.00		-1.70		1.51

		7/3/01		4661		0		1		0		-90																				-752		-90		250		250		-3.75		-0.45		2.75

		7/4/01		4501		0		0		0		-90																				-912		-90		-160		0		-4.55		-0.45		3.55

		7/5/01		4571		0		1		0		-90																				-842		-90		70		0		-4.20		-0.45		3.20

		7/6/01		4621		0		1		0		-90																				-792		-90		50		0		-3.95		-0.45		2.95

		7/9/01		4411		0		1		0		-90																				-1002		-90		-210		0		-5.00		-0.45		4.00

		7/10/01		4340		0		0		0		-90																				-1073		-90		-71		0		-5.35		-0.45		4.35

		7/11/01		4320		0		1		0		-90																				-1093		-90		-20		0		-5.45		-0.45		4.45

		7/12/01		4360		0		1		0		-90																				-1053		-90		40		0		-5.25		-0.45		4.25

		7/13/01		4310		0		1		0		-90																				-1103		-90		-50		0		-5.50		-0.45		4.50

		7/16/01		4290		0		1		0		-90																				-1123		-90		-20		0		-5.60		-0.45		4.60

		7/17/01		4230		0		1		0		-90																				-1183		-90		-60		0		-5.90		-0.45		4.90

		7/18/01		4170		0		1		0		-90																				-1243		-90		-60		0		-6.20		-0.45		5.20

		7/19/01		4170		1		0		0		-90																				-1243		-90		0		0		-6.20		-0.45		5.20

		7/20/01		4230		0		1		1		-4320																				-1183		-90		60		0		-5.90		-0.45		4.90

		7/23/01		4190		0		1		0		-130																				-1223		-130		-40		-40		-6.10		-0.65		4.70

		7/24/01		4110		0		1		0		-130																				-1303		-130		-80		0		-6.50		-0.65		5.10

		7/25/01		4200		0		0		0		-130																				-1213		-130		90		0		-6.05		-0.65		4.65

		7/26/01		4240		1		0		0		-130																				-1173		-130		40		0		-5.85		-0.65		4.45

		7/27/01		4310		1		0		1		-4440																				-1103		-130		70		0		-5.50		-0.65		4.11

		7/30/01		4411		0		0		1		-4440																				-1002		-29		101		101		-5.00		-0.14		4.61

		7/31/01		4421		0		0		1		-4440																				-992		-19		10		10		-4.95		-0.09		4.66

		8/1/01		4431		0		0		1		-4440																				-982		-9		10		10		-4.90		-0.04		4.71

		8/2/01		4441		0		0		1		-4440																				-972		1		10		10		-4.85		0.00		4.76

		8/3/01		4441		0		0		1		-4440																				-972		1		0		0		-4.85		0.00		4.76

		8/6/01		4451		0		0		1		-4440																				-962		11		10		10		-4.80		0.05		4.81

		8/7/01		4461		0		0		1		-4440																				-952		21		10		10		-4.75		0.10		4.86

		8/8/01		4451		0		0		1		-4440																				-962		11		-10		-10		-4.80		0.05		4.81

		8/9/01		4441		0		0		1		-4440																				-972		1		-10		-10		-4.85		0.00		4.76

		8/10/01		4461		0		1		1		-4440																				-952		21		20		20		-4.75		0.10		4.86

		8/13/01		4441		0		0		0		1																				-972		1		-20		-20		-4.85		0.00		4.76

		8/14/01		4461		0		0		0		1																				-952		1		20		0		-4.75		0.00		4.66

		8/16/01		4491		0		1		0		1																				-922		1		30		0		-4.60		0.00		4.51

		8/17/01		4461		0		1		0		1																				-952		1		-30		0		-4.75		0.00		4.66

		8/20/01		4441		0		1		0		1																				-972		1		-20		0		-4.85		0.00		4.76

		8/21/01		4350		0		0		0		1																				-1063		1		-91		0		-5.30		0.00		5.21

		8/22/01		4310		0		1		0		1																				-1103		1		-40		0		-5.50		0.00		5.41

		8/23/01		4220		1		0		0		1																				-1193		1		-90		0		-5.95		0.00		5.86

		8/24/01		4371		1		0		1		-4370																				-1042		1		151		0		-5.20		0.00		5.11

		8/27/01		4471		0		1		1		-4370																				-942		101		100		100		-4.70		0.50		5.61

		8/28/01		4421		0		1		0		51																				-992		51		-50		-50		-4.95		0.25		5.36

		8/29/01		4360		0		0		0		51																				-1053		51		-61		0		-5.25		0.25		5.66

		8/30/01		4411		0		1		0		51																				-1002		51		51		0		-5.00		0.25		5.41

		8/31/01		4401		0		0		0		51																				-1012		51		-10		0		-5.05		0.25		5.46

		9/3/01		4411		0		0		0		51																				-1002		51		10		0		-5.00		0.25		5.41

		9/4/01		4411		0		1		0		51																				-1002		51		0		0		-5.00		0.25		5.41

		9/5/01		4371		0		0		0		51																				-1042		51		-40		0		-5.20		0.25		5.61

		9/6/01		4320		0		0		0		51																				-1093		51		-51		0		-5.45		0.25		5.86

		9/7/01		4270		0		1		0		51																				-1143		51		-50		0		-5.70		0.25		6.11

		9/10/01		4260		0		1		0		51																				-1153		51		-10		0		-5.75		0.25		6.16

		9/11/01		4240		0		1		0		51																				-1173		51		-20		0		-5.85		0.25		6.26

		9/12/01		4020		0		1		0		51																				-1393		51		-220		0		-6.95		0.25		7.36

		9/13/01		3970		0		1		0		51																				-1443		51		-50		0		-7.20		0.25		7.61

		9/14/01		3970		0		1		0		51																				-1443		51		0		0		-7.20		0.25		7.61

		9/17/01		3508		1		0		0		51																				-1905		51		-462		0		-9.50		0.25		9.91

		9/18/01		3619		1		0		1		-3568																				-1794		51		111		0		-8.95		0.25		9.36

		9/19/01		3749		0		1		1		-3568																				-1664		181		130		130		-8.30		0.90		10.01

		9/20/01		3699		0		1		0		131																				-1714		131		-50		-50		-8.55		0.65		9.76

		9/21/01		3408		1		0		0		131																				-2005		131		-291		0		-10.00		0.65		11.21

		9/24/01		3709		0		0		1		-3578																				-1704		131		301		0		-8.50		0.65		9.71

		9/25/01		3709		1		0		1		-3578																				-1704		131		0		0		-8.50		0.65		9.71

		9/26/01		4000		0		0		1		-3578																				-1413		422		291		291		-7.05		2.10		11.16

		9/27/01		4130		0		0		1		-3578																				-1283		552		130		130		-6.40		2.75		11.81

		9/28/01		4210		0		0		1		-3578																				-1203		632		80		80		-6.00		3.15		12.21

		10/1/01		4220		0		1		1		-3578																				-1193		642		10		10		-5.95		3.20		12.26

		10/2/01		4200		0		0		0		622																				-1213		622		-20		-20		-6.05		3.10		12.16

		10/3/01		4180		0		1		0		622																				-1233		622		-20		0		-6.15		3.10		12.26

		10/4/01		4140		0		0		0		622																				-1273		622		-40		0		-6.35		3.10		12.45

		10/8/01		4090		0		0		0		622																				-1323		622		-50		0		-6.60		3.10		12.70

		10/9/01		4100		0		1		0		622																				-1313		622		10		0		-6.55		3.10		12.65

		10/10/01		4090		0		0		0		622																				-1323		622		-10		0		-6.60		3.10		12.70

		10/11/01		4140		0		0		0		622																				-1273		622		50		0		-6.35		3.10		12.45

		10/12/01		4100		1		0		0		622																				-1313		622		-40		0		-6.55		3.10		12.65

		10/15/01		4130		0		1		1		-3508																				-1283		622		30		0		-6.40		3.10		12.50

		10/16/01		4150		1		0		0		642																				-1263		642		20		20		-6.30		3.20		12.60

		10/17/01		4260		0		0		1		-3618																				-1153		642		110		0		-5.75		3.20		12.06

		10/18/01		4270		0		1		1		-3618																				-1143		652		10		10		-5.70		3.25		12.11

		10/19/01		4250		0		1		0		632																				-1163		632		-20		-20		-5.80		3.15		12.01

		10/22/01		4210		1		0		0		632																				-1203		632		-40		0		-6.00		3.15		12.21

		10/23/01		4320		1		0		1		-3688																				-1093		632		110		0		-5.45		3.15		11.66

		10/24/01		4411		0		1		1		-3688																				-1002		723		91		91		-5.00		3.61		12.11

		10/25/01		4431		0		1		0		743																				-982		743		20		20		-4.90		3.71		12.21

		10/26/01		4401		0		1		0		743																				-1012		743		-30		0		-5.05		3.71		12.36

		10/29/01		4330		0		0		0		743																				-1083		743		-71		0		-5.40		3.71		12.71

		10/30/01		4290		0		1		0		743																				-1123		743		-40		0		-5.60		3.71		12.91

		10/31/01		4310		1		0		0		743																				-1103		743		20		0		-5.50		3.71		12.81

		11/2/01		4411		1		0		1		-3668																				-1002		743		101		0		-5.00		3.71		12.31

		11/5/01		4491		0		0		1		-3668																				-922		823		80		80		-4.60		4.11		12.71

		11/6/01		4511		0		0		1		-3668																				-902		843		20		20		-4.50		4.20		12.81

		11/7/01		4481		0		0		1		-3668																				-932		813		-30		-30		-4.65		4.06		12.66

		11/8/01		4501		1		0		1		-3668																				-912		833		20		20		-4.55		4.15		12.76

		11/9/01		4561		0		1		1		-3668																				-852		893		60		60		-4.25		4.45		13.06

		11/12/01		4551		0		0		0		883																				-862		883		-10		-10		-4.30		4.40		13.01

		11/13/01		4611		0		0		0		883																				-802		883		60		0		-4.00		4.40		12.71

		11/14/01		4651		0		1		0		883																				-762		883		40		0		-3.80		4.40		12.51

		11/15/01		4631		0		1		0		883																				-782		883		-20		0		-3.90		4.40		12.61

		11/16/01		4571		0		0		0		883																				-842		883		-60		0		-4.20		4.40		12.91

		11/19/01		4611		0		0		0		883																				-802		883		40		0		-4.00		4.40		12.71

		11/20/01		4591		0		1		0		883																				-822		883		-20		0		-4.10		4.40		12.81

		11/21/01		4551		0		1		0		883																				-862		883		-40		0		-4.30		4.40		13.01

		11/22/01		4531		0		0		0		883																				-882		883		-20		0		-4.40		4.40		13.11

		11/23/01		4531		0		1		0		883																				-882		883		0		0		-4.40		4.40		13.11

		11/26/01		4511		0		1		0		883																				-902		883		-20		0		-4.50		4.40		13.21

		11/27/01		4421		1		0		0		883																				-992		883		-90		0		-4.95		4.40		13.66

		11/28/01		4461		0		1		1		-3578																				-952		883		40		0		-4.75		4.40		13.46

		11/29/01		4431		1		0		0		853																				-982		853		-30		-30		-4.90		4.25		13.31

		11/30/01		4511		1		0		1		-3658																				-902		853		80		0		-4.50		4.25		12.91

		12/3/01		4551		0		1		1		-3658																				-862		893		40		40		-4.30		4.45		13.11

		12/4/01		4531		0		0		0		873																				-882		873		-20		-20		-4.40		4.35		13.01

		12/5/01		4521		0		0		0		873																				-892		873		-10		0		-4.45		4.35		13.06

		12/6/01		4551		0		0		0		873																				-862		873		30		0		-4.30		4.35		12.91

		12/7/01		4541		0		0		0		873																				-872		873		-10		0		-4.35		4.35		12.96

		12/10/01		4541		0		1		0		873																				-872		873		0		0		-4.35		4.35		12.96

		12/11/01		4471		1		0		0		873																				-942		873		-70		0		-4.70		4.35		13.31

		12/12/01		4551		0		0		1		-3678																				-862		873		80		0		-4.30		4.35		12.91

		12/13/01		4551		0		0		1		-3678																				-862		873		0		0		-4.30		4.35		12.91

		12/14/01		4591		0		1		1		-3678																				-822		913		40		40		-4.10		4.55		13.11

		12/17/01		4511		0		1		0		833																				-902		833		-80		-80		-4.50		4.15		12.71

		12/18/01		4481		0		0		0		833																				-932		833		-30		0		-4.65		4.15		12.86

		12/19/01		4491		0		1		0		833																				-922		833		10		0		-4.60		4.15		12.81

		12/20/01		4411		0		0		0		833																				-1002		833		-80		0		-5.00		4.15		13.21

		12/21/01		4421		1		0		0		833																				-992		833		10		0		-4.95		4.15		13.16

		12/27/01		4471		0		0		1		-3638																				-942		833		50		0		-4.70		4.15		12.91

		12/28/01		4511		1		0		1		-3638																				-902		873		40		40		-4.50		4.35		13.11

		1/2/02		4551		0		1		1		-3638																				-862		913		40		40		-4.30		4.55		13.31

		1/3/02		4521		0		0		0		883																				-892		883		-30		-30		-4.45		4.40		13.16

		1/4/02		4521		0		0		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/7/02		4521		0		1		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/8/02		4461		0		1		0		883																				-952		883		-60		0		-4.75		4.40		13.46

		1/9/02		4220		0		1		0		883																				-1193		883		-241		0		-5.95		4.40		14.66

		1/10/02		4170		0		1		0		883																				-1243		883		-50		0		-6.20		4.40		14.91

		1/11/02		4200		0		0		0		883																				-1213		883		30		0		-6.05		4.40		14.76

		1/14/02		4220		0		0		0		883																				-1193		883		20		0		-5.95		4.40		14.66

		1/15/02		4220		0		1		0		883																				-1193		883		0		0		-5.95		4.40		14.66

		1/16/02		4210		1		0		0		883																				-1203		883		-10		0		-6.00		4.40		14.71

		1/17/02		4300		1		0		1		-3417																				-1113		883		90		0		-5.55		4.40		14.26

		1/18/02		4371		1		0		1		-3417																				-1042		954		71		71		-5.20		4.76		14.61

		1/21/02		4431		0		0		1		-3417																				-982		1014		60		60		-4.90		5.06		14.91

		1/22/02		4451		0		1		1		-3417																				-962		1034		20		20		-4.80		5.16		15.01

		1/23/02		4441		0		1		0		1024																				-972		1024		-10		-10		-4.85		5.11		14.96

		1/24/02		4330		0		1		0		1024																				-1083		1024		-111		0		-5.40		5.11		15.52

		1/25/02		4200		0		0		0		1024																				-1213		1024		-130		0		-6.05		5.11		16.17

		1/28/02		4230		0		0		0		1024																				-1183		1024		30		0		-5.90		5.11		16.02

		1/29/02		4230		0		1		0		1024																				-1183		1024		0		0		-5.90		5.11		16.02

		1/30/02		4190		0		1		0		1024																				-1223		1024		-40		0		-6.10		5.11		16.22

		1/31/02		4130		0		1		0		1024																				-1283		1024		-60		0		-6.40		5.11		16.52

		2/1/02		4070		0		1		0		1024																				-1343		1024		-60		0		-6.70		5.11		16.81

		2/4/02		4050		0		1		0		1024																				-1363		1024		-20		0		-6.80		5.11		16.91

		2/5/02		3919		0		1		0		1024																				-1494		1024		-131		0		-7.45		5.11		17.57

		2/6/02		3879		1		0		0		1024																				-1534		1024		-40		0		-7.65		5.11		17.77

		2/7/02		3960		0		1		1		-2936																				-1453		1024		81		0		-7.25		5.11		17.36

		2/8/02		3960		0		1		0		1024																				-1453		1024		0		0		-7.25		5.11		17.36

		2/11/02		3929		0		1		0		1024																				-1484		1024		-31		0		-7.40		5.11		17.52

		2/13/02		3919		0		0		0		1024																				-1494		1024		-10		0		-7.45		5.11		17.57

		2/14/02		3939		0		0		0		1024																				-1474		1024		20		0		-7.35		5.11		17.47

		2/15/02		3990		0		1		0		1024																				-1423		1024		51		0		-7.10		5.11		17.21

		2/18/02		3919		0		0		0		1024																				-1494		1024		-71		0		-7.45		5.11		17.57

		2/19/02		3919		0		1		0		1024																				-1494		1024		0		0		-7.45		5.11		17.57

		2/20/02		3819		0		1		0		1024																				-1594		1024		-100		0		-7.95		5.11		18.07

		2/21/02		3809		0		1		0		1024																				-1604		1024		-10		0		-8.00		5.11		18.12

		2/22/02		3709		1		0		0		1024																				-1704		1024		-100		0		-8.50		5.11		18.62

		2/25/02		3799		0		0		1		-2775																				-1614		1024		90		0		-8.05		5.11		18.17

		2/26/02		3809		1		0		1		-2775																				-1604		1034		10		10		-8.00		5.16		18.22

		2/27/02		3990		1		0		1		-2775																				-1423		1215		181		181		-7.10		6.06		19.12

		2/28/02		4060		0		0		1		-2775																				-1353		1285		70		70		-6.75		6.41		19.47

		3/1/02		4040		0		0		1		-2775																				-1373		1265		-20		-20		-6.85		6.31		19.37

		3/4/02		4040		0		0		1		-2775																				-1373		1265		0		0		-6.85		6.31		19.37

		3/5/02		4080		0		1		1		-2775																				-1333		1305		40		40		-6.65		6.51		19.57

		3/6/02		4050		0		0		0		1275																				-1363		1275		-30		-30		-6.80		6.36		19.42

		3/7/02		4040		1		0		0		1275																				-1373		1275		-10		0		-6.85		6.36		19.47

		3/8/02		4090		1		0		1		-2815																				-1323		1275		50		0		-6.60		6.36		19.22

		3/11/02		4170		0		0		1		-2815																				-1243		1355		80		80		-6.20		6.76		19.62

		3/12/02		4200		0		1		1		-2815																				-1213		1385		30		30		-6.05		6.91		19.77

		3/13/02		4210		0		0		0		1395																				-1203		1395		10		10		-6.00		6.96		19.82

		3/14/02		4200		0		0		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/15/02		4210		0		0		0		1395																				-1203		1395		10		0		-6.00		6.96		19.82

		3/18/02		4210		0		0		0		1395																				-1203		1395		0		0		-6.00		6.96		19.82

		3/19/02		4200		0		1		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/20/02		4200		0		1		0		1395																				-1213		1395		0		0		-6.05		6.96		19.87

		3/21/02		4170		0		1		0		1395																				-1243		1395		-30		0		-6.20		6.96		20.02

		3/22/02		4090		0		0		0		1395																				-1323		1395		-80		0		-6.60		6.96		20.42

		3/25/02		4120		0		1		0		1395																				-1293		1395		30		0		-6.45		6.96		20.27

		3/26/02		4090		0		1		0		1395																				-1323		1395		-30		0		-6.60		6.96		20.42

		3/27/02		4110		0		1		0		1395																				-1303		1395		20		0		-6.50		6.96		20.32

		3/28/02		4090		0		1		0		1395																				-1323		1395		-20		0		-6.60		6.96		20.42

		4/2/02		4040		0		1		0		1395																				-1373		1395		-50		0		-6.85		6.96		20.67

		4/3/02		4020		0		1		0		1395																				-1393		1395		-20		0		-6.95		6.96		20.76

		4/4/02		3970		0		0		0		1395																				-1443		1395		-50		0		-7.20		6.96		21.01

		4/5/02		4040		0		1		0		1395																				-1373		1395		70		0		-6.85		6.96		20.67

		4/8/02		4000		0		1		0		1395																				-1413		1395		-40		0		-7.05		6.96		20.86

		4/9/02		3960		0		0		0		1395																				-1453		1395		-40		0		-7.25		6.96		21.06

		4/10/02		3839		0		1		0		1395																				-1574		1395		-121		0		-7.85		6.96		21.67

		4/11/02		3869		0		1		0		1395																				-1544		1395		30		0		-7.70		6.96		21.52

		4/12/02		3849		0		0		0		1395																				-1564		1395		-20		0		-7.80		6.96		21.62

		4/15/02		3849		0		0		0		1395																				-1564		1395		0		0		-7.80		6.96		21.62

		4/16/02		3869		0		0		0		1395																				-1544		1395		20		0		-7.70		6.96		21.52

		4/17/02		3889		1		0		0		1395																				-1524		1395		20		0		-7.60		6.96		21.42

		4/18/02		3960		1		0		1		-2565																				-1453		1395		71		0		-7.25		6.96		21.06

		4/19/02		4010		1		0		1		-2565																				-1403		1445		50		50		-7.00		7.21		21.31

		4/22/02		4090		0		1		1		-2565																				-1323		1525		80		80		-6.60		7.61		21.71

		4/23/02		4040		0		1		0		1475																				-1373		1475		-50		-50		-6.85		7.36		21.46

		4/24/02		3960		0		1		0		1475																				-1453		1475		-80		0		-7.25		7.36		21.86

		4/26/02		3919		0		1		0		1475																				-1494		1475		-41		0		-7.45		7.36		22.07

		4/29/02		3889		0		1		0		1475																				-1524		1475		-30		0		-7.60		7.36		22.22

		4/30/02		3909		0		1		0		1475																				-1504		1475		20		0		-7.50		7.36		22.12

		5/2/02		3839		0		1		0		1475																				-1574		1475		-70		0		-7.85		7.36		22.47

		5/3/02		3699		1		0		0		1475																				-1714		1475		-140		0		-8.55		7.36		23.16

		5/6/02		3809		0		1		1		-2334																				-1604		1475		110		0		-8.00		7.36		22.62

		5/7/02		3759		0		1		0		1425																				-1654		1425		-50		-50		-8.25		7.11		22.37

		5/8/02		3729		1		0		0		1425																				-1684		1425		-30		0		-8.40		7.11		22.52

		5/9/02		3819		0		1		1		-2394																				-1594		1425		90		0		-7.95		7.11		22.07

		5/10/02		3809		0		1		0		1415																				-1604		1415		-10		-10		-8.00		7.06		22.02

		5/13/02		3759		0		1		0		1415																				-1654		1415		-50		0		-8.25		7.06		22.27

		5/14/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/15/02		3799		0		0		0		1415																				-1614		1415		40		0		-8.05		7.06		22.07

		5/16/02		3809		0		0		0		1415																				-1604		1415		10		0		-8.00		7.06		22.02

		5/17/02		3819		0		1		0		1415																				-1594		1415		10		0		-7.95		7.06		21.97

		5/20/02		3799		0		1		0		1415																				-1614		1415		-20		0		-8.05		7.06		22.07

		5/21/02		3759		0		0		0		1415																				-1654		1415		-40		0		-8.25		7.06		22.27

		5/22/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/23/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/24/02		3769		0		1		0		1415																				-1644		1415		10		0		-8.20		7.06		22.22

		5/27/02		3739		0		1		0		1415																				-1674		1415		-30		0		-8.35		7.06		22.37

		5/28/02		3729		1		0		0		1415																				-1684		1415		-10		0		-8.40		7.06		22.42

		5/29/02		3759		1		0		1		-2344																				-1654		1415		30		0		-8.25		7.06		22.27

		5/31/02		3789		0		1		1		-2344																				-1624		1445		30		30		-8.10		7.21		22.42

		6/3/02		3709		0		1		0		1365																				-1704		1365		-80		-80		-8.50		6.81		22.02

		6/4/02		3679		0		1		0		1365																				-1734		1365		-30		0		-8.65		6.81		22.17

		6/5/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/6/02		3679		0		0		0		1365																				-1734		1365		10		0		-8.65		6.81		22.17

		6/7/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/11/02		3689		0		1		0		1365																				-1724		1365		20		0		-8.60		6.81		22.12

		6/12/02		3669		1		0		0		1365																				-1744		1365		-20		0		-8.70		6.81		22.22

		6/13/02		3699		0		1		1		-2334																				-1714		1365		30		0		-8.55		6.81		22.07

		6/14/02		3639		0		1		0		1305																				-1774		1305		-60		-60		-8.85		6.51		21.77

		6/17/02		3549		1		0		0		1305																				-1864		1305		-90		0		-9.30		6.51		22.22

		6/18/02		3609		0		1		1		-2304																				-1804		1305		60		0		-9.00		6.51		21.92

		6/19/02		3569		0		0		0		1265																				-1844		1265		-40		-40		-9.20		6.31		21.72

		6/20/02		3549		0		0		0		1265																				-1864		1265		-20		0		-9.30		6.31		21.82

		6/21/02		3589		0		0		0		1265																				-1824		1265		40		0		-9.10		6.31		21.62
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Negociação1

Negociação2



BCP2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5393		0		0		0		0				Resultado final:				4334				"Buy and hold":				-1824								Ret(BH)		Ret(N)

		6/13/00		5413		0		1		0		0								21.62								-9.10				0		0		0		0

		6/14/00		5393		0		1		-1		5393				Nº. de negócios:				97												-20		0		-20		0

		6/15/00		5403		0		1		-1		5393																				-10		-10		10		-10

		6/16/00		5383		0		1		-1		5393																				-30		10		-20		20

		6/19/00		5413		0		1		-1		5393																				0		-20		30		-30

		6/20/00		5393		0		1		-1		5393																				-20		0		-20		20

		6/21/00		5383		0		0		-1		5393																				-30		10		-10		10

		6/23/00		5423		1		0		-1		5393																				10		-30		40		-40

		6/26/00		5453		0		1		1		-5513																				40		-60		30		-30

		6/27/00		5383		0		1		-1		5253																				-30		-130		-70		-70

		6/28/00		5313		0		0		-1		5253																				-100		-60		-70		70

		6/29/00		5383		0		0		-1		5253																				-30		-130		70		-70

		6/30/00		5393		1		0		-1		5253																				-20		-140		10		-10

		7/3/00		5443		1		0		1		-5633																				30		-190		50		-50

		7/4/00		5593		0		1		1		-5633																				180		-40		150		150

		7/5/00		5563		0		1		-1		5493																				150		-70		-30		-30

		7/6/00		5533		1		0		-1		5493																				120		-40		-30		30

		7/7/00		5624		0		0		1		-5755																				211		-131		91		-91

		7/10/00		5593		0		1		1		-5755																				180		-162		-31		-31

		7/11/00		5563		0		0		-1		5371																				150		-192		-30		-30

		7/12/00		5543		0		0		-1		5371																				130		-172		-20		20

		7/13/00		5543		0		1		-1		5371				Sharpe Ratio (SR):																130		-172		0		0

		7/14/00		5533		0		0		-1		5371				Média do retorno:								SR(BH)*:		SR(N)*:						120		-162		-10		10

		7/17/00		5533		0		1		-1		5371				-581.96		1234.79						-0.775		0.694						120		-162		0		0

		7/18/00		5543		0		1		-1		5371				Desv. padrão do retorno:																130		-172		10		-10

		7/19/00		5543		0		1		-1		5371				751.37		1778.22						SR(BH)**:		SR(N)**:						130		-172		0		0

		7/20/00		5543		0		0		-1		5371												-0.057		0.136						130		-172		0		0

		7/21/00		5553		0		0		-1		5371				Notas:																140		-182		10		-10

		7/24/00		5563		0		0		-1		5371																				150		-192		10		-10

		7/25/00		5563		0		0		-1		5371				- Ret(BH): Retorno do Buy and Hold.																150		-192		0		0

		7/26/00		5593		0		0		-1		5371				- Ret(N): Retorno da Negociação.																180		-222		30		-30

		7/27/00		5613		0		0		-1		5371				- Baseline para a SR: 0%.																200		-242		20		-20

		7/28/00		5654		0		0		-1		5371																				241		-283		41		-41

		7/31/00		5694		0		0		-1		5371																				281		-323		40		-40

		8/1/00		5694		0		0		-1		5371																				281		-323		0		0

		8/2/00		5734		0		0		-1		5371																				321		-363		40		-40

		8/3/00		5744		0		1		-1		5371																				331		-373		10		-10

		8/4/00		5744		0		0		-1		5371																				331		-373		0		0

		8/7/00		5754		0		1		-1		5371																				341		-383		10		-10

		8/8/00		5764		0		1		-1		5371																				351		-393		10		-10

		8/9/00		5774		0		1		-1		5371																				361		-403		10		-10

		8/10/00		5774		0		0		-1		5371																				361		-403		0		0

		8/11/00		5784		0		0		-1		5371																				371		-413		10		-10

		8/14/00		5814		0		1		-1		5371																				401		-443		30		-30

		8/16/00		5824		0		1		-1		5371																				411		-453		10		-10

		8/17/00		5824		0		1		-1		5371																				411		-453		0		0

		8/18/00		5834		1		0		-1		5371																				421		-463		10		-10

		8/21/00		5864		0		1		1		-6357																				451		-493		30		-30

		8/22/00		5874		0		1		-1		5391																				461		-483		10		10

		8/23/00		5874		0		1		-1		5391																				461		-483		0		0

		8/24/00		5874		0		1		-1		5391																				461		-483		0		0

		8/25/00		5884		0		1		-1		5391																				471		-493		10		-10

		8/28/00		5884		0		1		-1		5391																				471		-493		0		0

		8/29/00		5874		0		1		-1		5391																				461		-483		-10		10

		8/30/00		5864		0		0		-1		5391																				451		-473		-10		10

		8/31/00		5874		0		0		-1		5391																				461		-483		10		-10

		9/1/00		5884		0		1		-1		5391																				471		-493		10		-10

		9/4/00		5894		0		0		-1		5391																				481		-503		10		-10

		9/5/00		5914		0		0		-1		5391																				501		-523		20		-20

		9/6/00		5914		0		1		-1		5391																				501		-523		0		0

		9/7/00		5934		0		0		-1		5391																				521		-543		20		-20

		9/8/00		5924		0		0		-1		5391																				511		-533		-10		10

		9/11/00		5944		0		0		-1		5391																				531		-553		20		-20

		9/12/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/13/00		5964		0		0		-1		5391																				551		-573		10		-10

		9/14/00		5974		0		0		-1		5391																				561		-583		10		-10

		9/15/00		5974		0		0		-1		5391																				561		-583		0		0

		9/18/00		5984		0		1		-1		5391																				571		-593		10		-10

		9/19/00		5984		0		1		-1		5391																				571		-593		0		0

		9/20/00		5974		0		1		-1		5391																				561		-583		-10		10

		9/21/00		5954		0		1		-1		5391																				541		-563		-20		20

		9/22/00		5944		0		0		-1		5391																				531		-553		-10		10

		9/25/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/26/00		5964		0		1		-1		5391																				551		-573		10		-10

		9/27/00		5964		0		1		-1		5391																				551		-573		0		0

		9/28/00		5954		0		0		-1		5391																				541		-563		-10		10

		9/29/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/2/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/3/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/4/00		5974		0		0		-1		5391																				561		-583		10		-10

		10/6/00		5974		0		0		-1		5391																				561		-583		0		0

		10/9/00		5964		0		1		-1		5391																				551		-573		-10		10

		10/10/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/11/00		5944		0		1		-1		5391																				531		-553		-10		10

		10/12/00		5924		0		1		-1		5391																				511		-533		-20		20

		10/13/00		5864		0		1		-1		5391																				451		-473		-60		60

		10/16/00		5854		0		0		-1		5391																				441		-463		-10		10

		10/17/00		5864		0		0		-1		5391																				451		-473		10		-10

		10/18/00		5854		0		1		-1		5391																				441		-463		-10		10

		10/19/00		5844		1		0		-1		5391																				431		-453		-10		10

		10/20/00		5864		0		0		1		-6337																				451		-473		20		-20

		10/23/00		5864		0		0		1		-6337																				451		-473		0		0

		10/24/00		5874		0		0		1		-6337																				461		-463		10		10

		10/25/00		5894		1		0		1		-6337																				481		-443		20		20

		10/26/00		5894		0		0		1		-6337																				481		-443		0		0

		10/27/00		5904		0		0		1		-6337																				491		-433		10		10

		10/30/00		5904		0		1		1		-6337																				491		-433		0		0

		10/31/00		5904		0		0		-1		5471																				491		-433		0		0

		11/2/00		5914		0		0		-1		5471																				501		-443		10		-10

		11/3/00		5924		0		0		-1		5471																				511		-453		10		-10

		11/6/00		5914		0		1		-1		5471																				501		-443		-10		10

		11/7/00		5914		0		1		-1		5471																				501		-443		0		0

		11/8/00		5894		0		1		-1		5471																				481		-423		-20		20

		11/9/00		5874		0		0		-1		5471																				461		-403		-20		20

		11/10/00		5874		0		1		-1		5471																				461		-403		0		0

		11/13/00		5864		0		1		-1		5471																				451		-393		-10		10

		11/14/00		5814		0		1		-1		5471																				401		-343		-50		50

		11/15/00		5824		0		0		-1		5471																				411		-353		10		-10

		11/16/00		5814		0		1		-1		5471																				401		-343		-10		10

		11/17/00		5744		1		0		-1		5471																				331		-273		-70		70

		11/20/00		5764		1		0		1		-6057																				351		-293		20		-20

		11/21/00		5804		0		1		1		-6057																				391		-253		40		40

		11/22/00		5764		0		1		-1		5471																				351		-293		-40		-40

		11/23/00		5744		0		0		-1		5471																				331		-273		-20		20

		11/24/00		5764		1		0		-1		5471																				351		-293		20		-20

		11/27/00		5794		0		1		1		-6117																				381		-323		30		-30

		11/28/00		5804		0		1		-1		5491																				391		-313		10		10

		11/29/00		5794		0		1		-1		5491																				381		-303		-10		10

		11/30/00		5764		0		0		-1		5491																				351		-273		-30		30

		12/4/00		5754		0		1		-1		5491																				341		-263		-10		10

		12/5/00		5734		0		1		-1		5491																				321		-243		-20		20

		12/6/00		5463		0		0		-1		5491																				50		28		-271		271

		12/7/00		5644		1		0		-1		5491																				231		-153		181		-181

		12/11/00		5714		0		1		1		-5937																				301		-223		70		-70

		12/12/00		5714		0		1		-1		5491																				301		-223		0		0

		12/13/00		5684		0		0		-1		5491																				271		-193		-30		30

		12/14/00		5654		0		1		-1		5491																				241		-163		-30		30

		12/15/00		5624		0		1		-1		5491																				211		-133		-30		30

		12/18/00		5613		0		1		-1		5491																				200		-122		-11		11

		12/19/00		5563		0		0		-1		5491																				150		-72		-50		50

		12/20/00		5563		0		1		-1		5491																				150		-72		0		0

		12/21/00		5523		0		0		-1		5491																				110		-32		-40		40

		12/22/00		5563		0		0		-1		5491																				150		-72		40		-40

		12/27/00		5543		1		0		-1		5491																				130		-52		-20		20

		12/28/00		5573		0		1		1		-5655																				160		-82		30		-30

		12/29/00		5563		1		0		-1		5471																				150		-92		-10		-10

		1/2/01		5613		0		0		1		-5755																				200		-142		50		-50

		1/3/01		5624		0		1		1		-5755																				211		-131		11		11

		1/4/01		5694		0		0		-1		5633																				281		-61		70		70

		1/5/01		5694		0		1		-1		5633																				281		-61		0		0

		1/8/01		5654		0		0		-1		5633																				241		-21		-40		40

		1/9/01		5664		0		1		-1		5633																				251		-31		10		-10

		1/10/01		5634		0		1		-1		5633																				221		-1		-30		30

		1/11/01		5543		0		0		-1		5633																				130		90		-91		91

		1/12/01		5533		1		0		-1		5633																				120		100		-10		10

		1/15/01		5573		0		0		1		-5513																				160		60		40		-40

		1/16/01		5563		0		1		1		-5513																				150		50		-10		-10

		1/17/01		5553		0		0		-1		5593																				140		40		-10		-10

		1/18/01		5583		1		0		-1		5593																				170		10		30		-30

		1/19/01		5613		1		0		1		-5633																				200		-20		30		-30

		1/22/01		5664		0		0		1		-5633																				251		31		51		51

		1/23/01		5684		0		1		1		-5633																				271		51		20		20

		1/24/01		5443		0		0		-1		5253																				30		-190		-241		-241

		1/25/01		5483		0		0		-1		5253																				70		-230		40		-40

		1/26/01		5443		1		0		-1		5253																				30		-190		-40		40

		1/29/01		5624		0		1		1		-5995																				211		-371		181		-181

		1/30/01		5563		0		0		-1		5131																				150		-432		-61		-61

		1/31/01		5613		0		0		-1		5131																				200		-482		50		-50

		2/1/01		5684		0		1		-1		5131																				271		-553		71		-71

		2/2/01		5654		1		0		-1		5131																				241		-523		-30		30

		2/5/01		5664		0		0		1		-6197																				251		-533		10		-10

		2/6/01		5714		0		0		1		-6197																				301		-483		50		50

		2/7/01		5714		0		0		1		-6197																				301		-483		0		0

		2/8/01		5714		0		1		1		-6197																				301		-483		0		0

		2/9/01		5704		0		1		-1		5211																				291		-493		-10		-10

		2/12/01		5613		1		0		-1		5211																				200		-402		-91		91

		2/13/01		5684		0		0		1		-6157																				271		-473		71		-71

		2/14/01		5694		0		1		1		-6157																				281		-463		10		10

		2/15/01		5694		0		1		-1		5231																				281		-463		0		0

		2/16/01		5684		0		1		-1		5231																				271		-453		-10		10

		2/19/01		5513		0		1		-1		5231																				100		-282		-171		171

		2/20/01		5593		0		1		-1		5231																				180		-362		80		-80

		2/21/01		5563		0		1		-1		5231																				150		-332		-30		30

		2/22/01		5573		0		1		-1		5231																				160		-342		10		-10

		2/23/01		5553		0		0		-1		5231																				140		-322		-20		20

		2/26/01		5493		0		1		-1		5231																				80		-262		-60		60

		2/28/01		5443		1		0		-1		5231																				30		-212		-50		50

		3/1/01		5563		0		0		1		-5895																				150		-332		120		-120

		3/2/01		5624		0		1		1		-5895																				211		-271		61		61

		3/5/01		5483		0		1		-1		5071																				70		-412		-141		-141

		3/6/01		5363		0		1		-1		5071																				-50		-292		-120		120

		3/7/01		5303		0		1		-1		5071																				-110		-232		-60		60

		3/8/01		5243		0		1		-1		5071																				-170		-172		-60		60

		3/9/01		5223		0		1		-1		5071																				-190		-152		-20		20

		3/12/01		5162		0		0		-1		5071																				-251		-91		-61		61

		3/13/01		5223		0		0		-1		5071																				-190		-152		61		-61

		3/14/01		5273		0		1		-1		5071																				-140		-202		50		-50

		3/15/01		5192		0		1		-1		5071																				-221		-121		-81		81

		3/16/01		5132		0		1		-1		5071																				-281		-61		-60		60

		3/19/01		5072		0		1		-1		5071																				-341		-1		-60		60

		3/20/01		5012		1		0		-1		5071																				-401		59		-60		60

		3/21/01		5042		0		0		1		-5013																				-371		29		30		-30

		3/22/01		5032		0		1		1		-5013																				-381		19		-10		-10

		3/23/01		5012		0		0		-1		5011																				-401		-1		-20		-20

		3/26/01		5032		1		0		-1		5011																				-381		-21		20		-20

		3/27/01		5112		0		1		1		-5213																				-301		-101		80		-80

		3/28/01		5002		1		0		-1		4791																				-411		-211		-110		-110

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		-90

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40

		4/3/01		5102		0		0		-1		4811																				-311		-291		-60		-60

		4/4/01		5082		0		0		-1		4811																				-331		-271		-20		20

		4/5/01		5132		1		0		-1		4811																				-281		-321		50		-50

		4/6/01		5132		0		0		1		-5453																				-281		-321		0		0

		4/9/01		5062		0		1		1		-5453																				-351		-391		-70		-70

		4/10/01		5022		0		0		-1		4591																				-391		-431		-40		-40

		4/11/01		5052		0		1		-1		4591																				-361		-461		30		-30

		4/12/01		4992		1		0		-1		4591																				-421		-401		-60		60

		4/17/01		5012		0		1		1		-5433																				-401		-421		20		-20

		4/18/01		5022		1		0		-1		4611																				-391		-411		10		10

		4/19/01		5132		0		1		1		-5653																				-281		-521		110		-110

		4/20/01		5162		0		0		-1		4671																				-251		-491		30		30

		4/23/01		5112		0		1		-1		4671																				-301		-441		-50		50

		4/24/01		5002		0		1		-1		4671																				-411		-331		-110		110

		4/26/01		5022		0		1		-1		4671																				-391		-351		20		-20

		4/27/01		4912		0		1		-1		4671																				-501		-241		-110		110

		4/30/01		4832		0		0		-1		4671																				-581		-161		-80		80

		5/2/01		4832		0		0		-1		4671																				-581		-161		0		0

		5/3/01		4872		0		1		-1		4671																				-541		-201		40		-40

		5/4/01		4932		0		0		-1		4671																				-481		-261		60		-60

		5/7/01		4932		0		0		-1		4671																				-481		-261		0		0

		5/8/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/9/01		4932		0		0		-1		4671																				-481		-261		-10		10

		5/10/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/11/01		4962		0		0		-1		4671																				-451		-291		20		-20

		5/14/01		4932		0		1		-1		4671																				-481		-261		-30		30

		5/15/01		4902		1		0		-1		4671																				-511		-231		-30		30

		5/16/01		4912		0		0		1		-5153																				-501		-241		10		-10

		5/17/01		4922		0		1		1		-5153																				-491		-231		10		10

		5/18/01		4882		0		1		-1		4611																				-531		-271		-40		-40

		5/21/01		4812		0		0		-1		4611																				-601		-201		-70		70

		5/22/01		4842		0		0		-1		4611																				-571		-231		30		-30

		5/23/01		4781		0		1		-1		4611																				-632		-170		-61		61

		5/24/01		4721		0		1		-1		4611																				-692		-110		-60		60

		5/25/01		4611		0		0		-1		4611																				-802		0		-110		110

		5/28/01		4651		0		0		-1		4611																				-762		-40		40		-40

		5/29/01		4641		0		0		-1		4611																				-772		-30		-10		10

		5/30/01		4641		0		0		-1		4611																				-772		-30		0		0

		5/31/01		4681		0		1		-1		4611																				-732		-70		40		-40

		6/1/01		4711		0		1		-1		4611																				-702		-100		30		-30

		6/4/01		4601		0		0		-1		4611																				-812		10		-110		110

		6/5/01		4601		0		0		-1		4611																				-812		10		0		0

		6/6/01		4591		0		1		-1		4611																				-822		20		-10		10

		6/7/01		4571		0		1		-1		4611																				-842		40		-20		20

		6/8/01		4501		0		0		-1		4611																				-912		110		-70		70

		6/11/01		4511		0		1		-1		4611																				-902		100		10		-10

		6/12/01		4481		0		1		-1		4611																				-932		130		-30		30

		6/13/01		4461		0		0		-1		4611																				-952		150		-20		20

		6/15/01		4461		0		1		-1		4611																				-952		150		0		0

		6/18/01		4451		0		1		-1		4611																				-962		160		-10		10

		6/19/01		4310		1		0		-1		4611																				-1103		301		-141		141

		6/20/01		4350		0		1		1		-4089																				-1063		261		40		-40

		6/21/01		4330		0		1		-1		4571																				-1083		241		-20		-20

		6/22/01		4280		0		0		-1		4571																				-1133		291		-50		50

		6/25/01		4230		0		0		-1		4571																				-1183		341		-50		50

		6/26/01		4210		0		0		-1		4571																				-1203		361		-20		20

		6/27/01		4260		0		1		-1		4571																				-1153		311		50		-50

		6/28/01		4240		1		0		-1		4571																				-1173		331		-20		20

		6/29/01		4340		1		0		1		-4109																				-1073		231		100		-100

		7/2/01		4411		0		1		1		-4109																				-1002		302		71		71

		7/3/01		4661		0		1		-1		5213																				-752		552		250		250

		7/4/01		4501		0		0		-1		5213																				-912		712		-160		160

		7/5/01		4571		0		1		-1		5213																				-842		642		70		-70

		7/6/01		4621		0		1		-1		5213																				-792		592		50		-50

		7/9/01		4411		0		1		-1		5213																				-1002		802		-210		210

		7/10/01		4340		0		0		-1		5213																				-1073		873		-71		71

		7/11/01		4320		0		1		-1		5213																				-1093		893		-20		20

		7/12/01		4360		0		1		-1		5213																				-1053		853		40		-40

		7/13/01		4310		0		1		-1		5213																				-1103		903		-50		50

		7/16/01		4290		0		1		-1		5213																				-1123		923		-20		20

		7/17/01		4230		0		1		-1		5213																				-1183		983		-60		60

		7/18/01		4170		0		1		-1		5213																				-1243		1043		-60		60

		7/19/01		4170		1		0		-1		5213																				-1243		1043		0		0

		7/20/01		4230		0		1		1		-3247																				-1183		983		60		-60

		7/23/01		4190		0		1		-1		5133																				-1223		943		-40		-40

		7/24/01		4110		0		1		-1		5133																				-1303		1023		-80		80

		7/25/01		4200		0		0		-1		5133																				-1213		933		90		-90

		7/26/01		4240		1		0		-1		5133																				-1173		893		40		-40

		7/27/01		4310		1		0		1		-3487																				-1103		823		70		-70

		7/30/01		4411		0		0		1		-3487																				-1002		924		101		101

		7/31/01		4421		0		0		1		-3487																				-992		934		10		10

		8/1/01		4431		0		0		1		-3487																				-982		944		10		10

		8/2/01		4441		0		0		1		-3487																				-972		954		10		10

		8/3/01		4441		0		0		1		-3487																				-972		954		0		0

		8/6/01		4451		0		0		1		-3487																				-962		964		10		10

		8/7/01		4461		0		0		1		-3487																				-952		974		10		10

		8/8/01		4451		0		0		1		-3487																				-962		964		-10		-10

		8/9/01		4441		0		0		1		-3487																				-972		954		-10		-10

		8/10/01		4461		0		1		1		-3487																				-952		974		20		20

		8/13/01		4441		0		0		-1		5395																				-972		954		-20		-20

		8/14/01		4461		0		0		-1		5395																				-952		934		20		-20

		8/16/01		4491		0		1		-1		5395																				-922		904		30		-30

		8/17/01		4461		0		1		-1		5395																				-952		934		-30		30

		8/20/01		4441		0		1		-1		5395																				-972		954		-20		20

		8/21/01		4350		0		0		-1		5395																				-1063		1045		-91		91

		8/22/01		4310		0		1		-1		5395																				-1103		1085		-40		40

		8/23/01		4220		1		0		-1		5395																				-1193		1175		-90		90

		8/24/01		4371		1		0		1		-3347																				-1042		1024		151		-151

		8/27/01		4471		0		1		1		-3347																				-942		1124		100		100

		37131		4421		0		1		-1		5495																				-992		1074		-50		-50

		37132		4360		0		0		-1		5495																				-1053		1135		-61		61

		37133		4411		0		1		-1		5495																				-1002		1084		51		-51

		37134		4401		0		0		-1		5495																				-1012		1094		-10		10

		37137		4411		0		0		-1		5495																				-1002		1084		10		-10

		37138		4411		0		1		-1		5495																				-1002		1084		0		0

		37139		4371		0		0		-1		5495																				-1042		1124		-40		40

		37140		4320		0		0		-1		5495																				-1093		1175		-51		51

		37141		4270		0		1		-1		5495																				-1143		1225		-50		50

		37144		4260		0		1		-1		5495																				-1153		1235		-10		10

		37145		4240		0		1		-1		5495																				-1173		1255		-20		20

		37146		4020		0		1		-1		5495																				-1393		1475		-220		220

		37147		3970		0		1		-1		5495																				-1443		1525		-50		50

		37148		3970		0		1		-1		5495																				-1443		1525		0		0

		37151		3508		1		0		-1		5495																				-1905		1987		-462		462

		37152		3619		1		0		1		-1743																				-1794		1876		111		-111

		37153		3749		0		1		1		-1743																				-1664		2006		130		130

		37154		3699		0		1		-1		5655																				-1714		1956		-50		-50

		37155		3408		1		0		-1		5655																				-2005		2247		-291		291

		37158		3709		0		0		1		-1763																				-1704		1946		301		-301

		37159		3709		1		0		1		-1763																				-1704		1946		0		0

		37160		4000		0		0		1		-1763																				-1413		2237		291		291

		37161		4130		0		0		1		-1763																				-1283		2367		130		130

		37162		4210		0		0		1		-1763																				-1203		2447		80		80

		37165		4220		0		1		1		-1763																				-1193		2457		10		10

		37166		4200		0		0		-1		6637																				-1213		2437		-20		-20

		37167		4180		0		1		-1		6637																				-1233		2457		-20		20

		37168		4140		0		0		-1		6637																				-1273		2497		-40		40

		37172		4090		0		0		-1		6637																				-1323		2547		-50		50

		37173		4100		0		1		-1		6637																				-1313		2537		10		-10

		37174		4090		0		0		-1		6637																				-1323		2547		-10		10

		37175		4140		0		0		-1		6637																				-1273		2497		50		-50

		37176		4100		1		0		-1		6637																				-1313		2537		-40		40

		37179		4130		0		1		1		-1623																				-1283		2507		30		-30

		37180		4150		1		0		-1		6677																				-1263		2527		20		20

		37181		4260		0		0		1		-1843																				-1153		2417		110		-110

		37182		4270		0		1		1		-1843																				-1143		2427		10		10

		37183		4250		0		1		-1		6657																				-1163		2407		-20		-20

		37186		4210		1		0		-1		6657																				-1203		2447		-40		40

		37187		4320		1		0		1		-1983																				-1093		2337		110		-110

		37188		4411		0		1		1		-1983																				-1002		2428		91		91

		37189		4431		0		1		-1		6879																				-982		2448		20		20

		37190		4401		0		1		-1		6879																				-1012		2478		-30		30

		37193		4330		0		0		-1		6879																				-1083		2549		-71		71

		37194		4290		0		1		-1		6879																				-1123		2589		-40		40

		37195		4310		1		0		-1		6879																				-1103		2569		20		-20

		37197		4411		1		0		1		-1943																				-1002		2468		101		-101

		37200		4491		0		0		1		-1943																				-922		2548		80		80

		37201		4511		0		0		1		-1943																				-902		2568		20		20

		37202		4481		0		0		1		-1943																				-932		2538		-30		-30

		37203		4501		1		0		1		-1943																				-912		2558		20		20

		37204		4561		0		1		1		-1943																				-852		2618		60		60

		37207		4551		0		0		-1		7159																				-862		2608		-10		-10

		37208		4611		0		0		-1		7159																				-802		2548		60		-60

		37209		4651		0		1		-1		7159																				-762		2508		40		-40

		37210		4631		0		1		-1		7159																				-782		2528		-20		20

		37211		4571		0		0		-1		7159																				-842		2588		-60		60

		37214		4611		0		0		-1		7159																				-802		2548		40		-40

		37215		4591		0		1		-1		7159																				-822		2568		-20		20

		37216		4551		0		1		-1		7159																				-862		2608		-40		40

		37217		4531		0		0		-1		7159																				-882		2628		-20		20

		37218		4531		0		1		-1		7159																				-882		2628		0		0

		37221		4511		0		1		-1		7159																				-902		2648		-20		20

		37222		4421		1		0		-1		7159																				-992		2738		-90		90

		37223		4461		0		1		1		-1763																				-952		2698		40		-40

		37224		4431		1		0		-1		7099																				-982		2668		-30		-30

		37225		4511		1		0		1		-1923																				-902		2588		80		-80

		37228		4551		0		1		1		-1923																				-862		2628		40		40

		37229		4531		0		0		-1		7139																				-882		2608		-20		-20

		37230		4521		0		0		-1		7139																				-892		2618		-10		10

		37231		4551		0		0		-1		7139																				-862		2588		30		-30

		37232		4541		0		0		-1		7139																				-872		2598		-10		10

		37235		4541		0		1		-1		7139																				-872		2598		0		0

		37236		4471		1		0		-1		7139																				-942		2668		-70		70

		37237		4551		0		0		1		-1963																				-862		2588		80		-80

		37238		4551		0		0		1		-1963																				-862		2588		0		0

		37239		4591		0		1		1		-1963																				-822		2628		40		40

		37242		4511		0		1		-1		7059																				-902		2548		-80		-80

		37243		4481		0		0		-1		7059																				-932		2578		-30		30

		37244		4491		0		1		-1		7059																				-922		2568		10		-10

		37245		4411		0		0		-1		7059																				-1002		2648		-80		80

		37246		4421		1		0		-1		7059																				-992		2638		10		-10

		37252		4471		0		0		1		-1883																				-942		2588		50		-50

		37253		4511		1		0		1		-1883																				-902		2628		40		40

		37258		4551		0		1		1		-1883																				-862		2668		40		40

		37259		4521		0		0		-1		7159																				-892		2638		-30		-30

		37260		4521		0		0		-1		7159																				-892		2638		0		0

		37263		4521		0		1		-1		7159																				-892		2638		0		0

		37264		4461		0		1		-1		7159																				-952		2698		-60		60

		37265		4220		0		1		-1		7159																				-1193		2939		-241		241

		37266		4170		0		1		-1		7159																				-1243		2989		-50		50

		37267		4200		0		0		-1		7159																				-1213		2959		30		-30

		37270		4220		0		0		-1		7159																				-1193		2939		20		-20

		37271		4220		0		1		-1		7159																				-1193		2939		0		0

		37272		4210		1		0		-1		7159																				-1203		2949		-10		10

		37273		4300		1		0		1		-1441																				-1113		2859		90		-90

		37274		4371		1		0		1		-1441																				-1042		2930		71		71

		37277		4431		0		0		1		-1441																				-982		2990		60		60

		37278		4451		0		1		1		-1441																				-962		3010		20		20

		37279		4441		0		1		-1		7441																				-972		3000		-10		-10

		37280		4330		0		1		-1		7441																				-1083		3111		-111		111

		37281		4200		0		0		-1		7441																				-1213		3241		-130		130

		37284		4230		0		0		-1		7441																				-1183		3211		30		-30

		37285		4230		0		1		-1		7441																				-1183		3211		0		0

		37286		4190		0		1		-1		7441																				-1223		3251		-40		40

		37287		4130		0		1		-1		7441																				-1283		3311		-60		60

		37288		4070		0		1		-1		7441																				-1343		3371		-60		60

		37291		4050		0		1		-1		7441																				-1363		3391		-20		20

		37292		3919		0		1		-1		7441																				-1494		3522		-131		131

		37293		3879		1		0		-1		7441																				-1534		3562		-40		40

		37294		3960		0		1		1		-479																				-1453		3481		81		-81

		37295		3960		0		1		-1		7441																				-1453		3481		0		0

		37298		3929		0		1		-1		7441																				-1484		3512		-31		31

		37300		3919		0		0		-1		7441																				-1494		3522		-10		10

		37301		3939		0		0		-1		7441																				-1474		3502		20		-20

		37302		3990		0		1		-1		7441																				-1423		3451		51		-51

		37305		3919		0		0		-1		7441																				-1494		3522		-71		71

		37306		3919		0		1		-1		7441																				-1494		3522		0		0

		37307		3819		0		1		-1		7441																				-1594		3622		-100		100

		37308		3809		0		1		-1		7441																				-1604		3632		-10		10

		37309		3709		1		0		-1		7441																				-1704		3732		-100		100

		37312		3799		0		0		1		-157																				-1614		3642		90		-90

		37313		3809		1		0		1		-157																				-1604		3652		10		10

		37314		3990		1		0		1		-157																				-1423		3833		181		181

		37315		4060		0		0		1		-157																				-1353		3903		70		70

		37316		4040		0		0		1		-157																				-1373		3883		-20		-20

		37319		4040		0		0		1		-157																				-1373		3883		0		0

		37320		4080		0		1		1		-157																				-1333		3923		40		40

		37321		4050		0		0		-1		7943																				-1363		3893		-30		-30

		37322		4040		1		0		-1		7943																				-1373		3903		-10		10

		37323		4090		1		0		1		-237																				-1323		3853		50		-50

		37326		4170		0		0		1		-237																				-1243		3933		80		80

		37327		4200		0		1		1		-237																				-1213		3963		30		30

		37328		4210		0		0		-1		8183																				-1203		3973		10		10

		37329		4200		0		0		-1		8183																				-1213		3983		-10		10

		37330		4210		0		0		-1		8183																				-1203		3973		10		-10

		37333		4210		0		0		-1		8183																				-1203		3973		0		0

		37334		4200		0		1		-1		8183																				-1213		3983		-10		10

		37335		4200		0		1		-1		8183																				-1213		3983		0		0

		37336		4170		0		1		-1		8183																				-1243		4013		-30		30

		37337		4090		0		0		-1		8183																				-1323		4093		-80		80

		37340		4120		0		1		-1		8183																				-1293		4063		30		-30

		37341		4090		0		1		-1		8183																				-1323		4093		-30		30

		37342		4110		0		1		-1		8183																				-1303		4073		20		-20

		37343		4090		0		1		-1		8183																				-1323		4093		-20		20

		37348		4040		0		1		-1		8183																				-1373		4143		-50		50

		37349		4020		0		1		-1		8183																				-1393		4163		-20		20

		37350		3970		0		0		-1		8183																				-1443		4213		-50		50

		37351		4040		0		1		-1		8183																				-1373		4143		70		-70

		37354		4000		0		1		-1		8183																				-1413		4183		-40		40

		37355		3960		0		0		-1		8183																				-1453		4223		-40		40

		37356		3839		0		1		-1		8183																				-1574		4344		-121		121

		37357		3869		0		1		-1		8183																				-1544		4314		30		-30

		37358		3849		0		0		-1		8183																				-1564		4334		-20		20

		37361		3849		0		0		-1		8183																				-1564		4334		0		0

		37362		3869		0		0		-1		8183																				-1544		4314		20		-20

		37363		3889		1		0		-1		8183																				-1524		4294		20		-20

		37364		3960		1		0		1		263																				-1453		4223		71		-71

		37365		4010		1		0		1		263																				-1403		4273		50		50

		37368		4090		0		1		1		263																				-1323		4353		80		80

		37369		4040		0		1		-1		8343																				-1373		4303		-50		-50

		37370		3960		0		1		-1		8343																				-1453		4383		-80		80

		37372		3919		0		1		-1		8343																				-1494		4424		-41		41

		37375		3889		0		1		-1		8343																				-1524		4454		-30		30

		37376		3909		0		1		-1		8343																				-1504		4434		20		-20

		37378		3839		0		1		-1		8343																				-1574		4504		-70		70

		37379		3699		1		0		-1		8343																				-1714		4644		-140		140

		37382		3809		0		1		1		725																				-1604		4534		110		-110

		37383		3759		0		1		-1		8243																				-1654		4484		-50		-50

		37384		3729		1		0		-1		8243																				-1684		4514		-30		30

		37385		3819		0		1		1		605																				-1594		4424		90		-90

		37386		3809		0		1		-1		8223																				-1604		4414		-10		-10

		37389		3759		0		1		-1		8223																				-1654		4464		-50		50

		37390		3759		0		0		-1		8223																				-1654		4464		0		0

		37391		3799		0		0		-1		8223																				-1614		4424		40		-40

		37392		3809		0		0		-1		8223																				-1604		4414		10		-10

		37393		3819		0		1		-1		8223																				-1594		4404		10		-10

		37396		3799		0		1		-1		8223																				-1614		4424		-20		20

		37397		3759		0		0		-1		8223																				-1654		4464		-40		40

		37398		3759		0		0		-1		8223																				-1654		4464		0		0

		37399		3759		0		0		-1		8223																				-1654		4464		0		0

		37400		3769		0		1		-1		8223																				-1644		4454		10		-10

		37403		3739		0		1		-1		8223																				-1674		4484		-30		30

		37404		3729		1		0		-1		8223																				-1684		4494		-10		10

		37405		3759		1		0		1		705																				-1654		4464		30		-30

		37407		3789		0		1		1		705																				-1624		4494		30		30

		37410		3709		0		1		-1		8123																				-1704		4414		-80		-80

		37411		3679		0		1		-1		8123																				-1734		4444		-30		30

		37412		3669		0		0		-1		8123																				-1744		4454		-10		10

		37413		3679		0		0		-1		8123																				-1734		4444		10		-10

		37414		3669		0		0		-1		8123																				-1744		4454		-10		10

		37418		3689		0		1		-1		8123																				-1724		4434		20		-20

		37419		3669		1		0		-1		8123																				-1744		4454		-20		20

		37420		3699		0		1		1		725																				-1714		4424		30		-30

		37421		3639		0		1		-1		8003																				-1774		4364		-60		-60

		37424		3549		1		0		-1		8003																				-1864		4454		-90		90

		37425		3609		0		1		1		785																				-1804		4394		60		-60

		37426		3569		0		0		-1		7923																				-1844		4354		-40		-40

		37427		3549		0		0		-1		7923																				-1864		4374		-20		20

		37428		3589		0		0		0		4334																				-1824		4334		40		-40
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Buy and hold

Negociação



Brisa1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		8420		0		0		0		0				Resultado final:				3337				"Buy and hold":				2997								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		8551		0		1		0		0								16.64								14.95				0		0		0		0		0.00		0.00		0.00

		6/14/00		8470		0		0		0		0				Nº. de negócios:				84												-81		0		-81		0		-0.40		0.00		0.00

		6/15/00		8480		0		1		0		0																				-71		0		10		0		-0.35		0.00		-0.05

		6/16/00		8380		1		0		0		0																				-171		0		-100		0		-0.85		0.00		0.45

		6/19/00		8711		1		0		1		-8711																				160		0		331		0		0.80		0.00		-1.20

		6/20/00		8921		0		1		1		-8711																				370		210		210		210		1.85		1.05		-0.15

		6/21/00		8771		1		0		0		60																				220		60		-150		-150		1.10		0.30		-0.90

		6/23/00		8831		0		0		1		-8771																				280		60		60		0		1.40		0.30		-1.20

		6/26/00		8821		0		0		1		-8771																				270		50		-10		-10		1.35		0.25		-1.25

		6/27/00		8781		0		0		1		-8771																				230		10		-40		-40		1.15		0.05		-1.45

		6/28/00		8771		1		0		1		-8771																				220		0		-10		-10		1.10		0.00		-1.50

		6/29/00		9022		0		0		1		-8771																				471		251		251		251		2.35		1.25		-0.25

		6/30/00		8982		1		0		1		-8771																				431		211		-40		-40		2.15		1.05		-0.45

		7/3/00		9022		1		0		1		-8771																				471		251		40		40		2.35		1.25		-0.25

		7/4/00		9122		0		0		1		-8771																				571		351		100		100		2.85		1.75		0.25

		7/5/00		9042		1		0		1		-8771																				491		271		-80		-80		2.45		1.35		-0.15

		7/6/00		9092		1		0		1		-8771																				541		321		50		50		2.70		1.60		0.10

		7/7/00		9272		1		0		1		-8771				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						721		501		180		180		3.60		2.50		1.00

		7/10/00		9573		0		1		1		-8771				10073				0.0075366721						1.27						1022		802		301		301		5.10		4.00		2.50

		7/11/00		9493		0		0		0		722																				942		722		-80		-80		4.70		3.60		2.10

		7/12/00		9533		1		0		0		722																				982		722		40		0		4.90		3.60		1.90

		7/13/00		9603		0		0		1		-8881				Sharpe Ratio (SR):																1052		722		70		0		5.25		3.60		1.55

		7/14/00		9633		0		0		1		-8881				Média do retorno:								SR(BH)*:		SR(N)*:						1082		752		30		30		5.40		3.75		1.70

		7/17/00		9583		0		0		1		-8881				1525.43		2000.70						2.353		2.294						1032		702		-50		-50		5.15		3.50		1.45

		7/18/00		9523		1		0		1		-8881				Desv. padrão do retorno:																972		642		-60		-60		4.85		3.20		1.15

		7/19/00		9623		0		0		1		-8881				648.20		872.23						SR(BH)**:		SR(N)**:						1072		742		100		100		5.35		3.70		1.65

		7/20/00		9543		0		0		1		-8881												0.048		0.071						992		662		-80		-80		4.95		3.30		1.25

		7/21/00		9543		1		0		1		-8881				Notas:																992		662		0		0		4.95		3.30		1.25

		7/24/00		9533		1		0		1		-8881																				982		652		-10		-10		4.90		3.25		1.20

		7/25/00		9563		0		1		1		-8881				- Ret(BH): Retorno do Buy and Hold.																1012		682		30		30		5.05		3.40		1.35

		7/26/00		9523		1		0		0		642				- Ret(N): Retorno da Negociação.																972		642		-40		-40		4.85		3.20		1.15

		7/27/00		9573		0		0		1		-8931				- Baseline para a SR: 0%.																1022		642		50		0		5.10		3.20		0.90

		7/28/00		9623		1		0		1		-8931																				1072		692		50		50		5.35		3.45		1.15

		7/31/00		9753		0		0		1		-8931																				1202		822		130		130		6.00		4.10		1.80

		8/1/00		9773		1		0		1		-8931																				1222		842		20		20		6.10		4.20		1.90

		8/2/00		9974		0		0		1		-8931																				1423		1043		201		201		7.10		5.20		2.90

		8/3/00		9944		0		1		1		-8931																				1393		1013		-30		-30		6.95		5.05		2.75

		8/4/00		9884		0		1		0		953																				1333		953		-60		-60		6.65		4.75		2.45

		8/7/00		9743		0		0		0		953																				1192		953		-141		0		5.95		4.75		3.16

		8/8/00		9633		0		1		0		953																				1082		953		-110		0		5.40		4.75		3.71

		8/9/00		9543		1		0		0		953																				992		953		-90		0		4.95		4.75		4.15

		8/10/00		9583		0		0		1		-8630																				1032		953		40		0		5.15		4.75		3.96

		8/11/00		9553		1		0		1		-8630																				1002		923		-30		-30		5.00		4.60		3.81

		8/14/00		9563		0		1		1		-8630																				1012		933		10		10		5.05		4.65		3.86

		8/16/00		9523		0		0		0		893																				972		893		-40		-40		4.85		4.45		3.66

		8/17/00		9483		0		1		0		893																				932		893		-40		0		4.65		4.45		3.86

		8/18/00		9423		1		0		0		893																				872		893		-60		0		4.35		4.45		4.15

		8/21/00		9393		1		0		1		-8500																				842		893		-30		0		4.20		4.45		4.30

		8/22/00		9373		0		1		1		-8500																				822		873		-20		-20		4.10		4.35		4.20

		8/23/00		9292		0		0		0		792																				741		792		-81		-81		3.70		3.95		3.80

		8/24/00		9172		0		0		0		792																				621		792		-120		0		3.10		3.95		4.40

		8/25/00		9152		1		0		0		792																				601		792		-20		0		3.00		3.95		4.50

		8/28/00		9373		1		0		1		-8581																				822		792		221		0		4.10		3.95		3.40

		8/29/00		9523		0		1		1		-8581																				972		942		150		150		4.85		4.70		4.15

		8/30/00		9433		0		1		0		852																				882		852		-90		-90		4.40		4.25		3.70

		8/31/00		9393		0		1		0		852																				842		852		-40		0		4.20		4.25		3.90

		9/1/00		9423		1		0		0		852																				872		852		30		0		4.35		4.25		3.75

		9/4/00		9493		1		0		1		-8641																				942		852		70		0		4.70		4.25		3.40

		9/5/00		9824		0		1		1		-8641																				1273		1183		331		331		6.35		5.90		5.05

		9/6/00		9633		1		0		0		992																				1082		992		-191		-191		5.40		4.95		4.10

		9/7/00		9733		0		0		1		-8741																				1182		992		100		0		5.90		4.95		3.60

		9/8/00		9773		0		1		1		-8741																				1222		1032		40		40		6.10		5.15		3.80

		9/11/00		9723		0		1		0		982																				1172		982		-50		-50		5.85		4.90		3.55

		9/12/00		9623		1		0		0		982																				1072		982		-100		0		5.35		4.90		4.05

		9/13/00		9653		0		0		1		-8671																				1102		982		30		0		5.50		4.90		3.90

		9/14/00		9593		1		0		1		-8671																				1042		922		-60		-60		5.20		4.60		3.60

		9/15/00		9723		0		0		1		-8671																				1172		1052		130		130		5.85		5.25		4.24

		9/18/00		9643		0		0		1		-8671																				1092		972		-80		-80		5.45		4.85		3.85

		9/19/00		9623		0		1		1		-8671																				1072		952		-20		-20		5.35		4.75		3.75

		9/20/00		9503		0		0		0		832																				952		832		-120		-120		4.75		4.15		3.15

		9/21/00		9473		0		0		0		832																				922		832		-30		0		4.60		4.15		3.30

		9/22/00		9352		1		0		0		832																				801		832		-121		0		4.00		4.15		3.90

		9/25/00		9433		1		0		1		-8601																				882		832		81		0		4.40		4.15		3.50

		9/26/00		9493		0		0		1		-8601																				942		892		60		60		4.70		4.45		3.80

		9/27/00		9523		0		0		1		-8601																				972		922		30		30		4.85		4.60		3.95

		9/28/00		9523		1		0		1		-8601																				972		922		0		0		4.85		4.60		3.95

		9/29/00		9603		0		1		1		-8601																				1052		1002		80		80		5.25		5.00		4.34

		10/2/00		9483		0		0		0		882																				932		882		-120		-120		4.65		4.40		3.75

		10/3/00		9503		0		0		0		882																				952		882		20		0		4.75		4.40		3.65

		10/4/00		9503		1		0		0		882																				952		882		0		0		4.75		4.40		3.65

		10/6/00		9533		0		1		1		-8651																				982		882		30		0		4.90		4.40		3.50

		10/9/00		9473		0		1		0		822																				922		822		-60		-60		4.60		4.10		3.20

		10/10/00		9403		1		0		0		822																				852		822		-70		0		4.25		4.10		3.55

		10/11/00		9453		0		1		1		-8631																				902		822		50		0		4.50		4.10		3.30

		10/12/00		9473		0		1		0		842																				922		842		20		20		4.60		4.20		3.40

		10/13/00		9192		1		0		0		842																				641		842		-281		0		3.20		4.20		4.80

		10/16/00		9423		0		1		1		-8581																				872		842		231		0		4.35		4.20		3.65

		10/17/00		9322		1		0		0		741																				771		741		-101		-101		3.85		3.70		3.14

		10/18/00		9423		0		0		1		-8682																				872		741		101		0		4.35		3.70		2.64

		10/19/00		9332		0		0		1		-8682																				781		650		-91		-91		3.90		3.24		2.18

		10/20/00		9373		0		1		1		-8682																				822		691		41		41		4.10		3.45		2.39

		10/23/00		9172		0		1		0		490																				621		490		-201		-201		3.10		2.44		1.39

		10/24/00		9072		1		0		0		490																				521		490		-100		0		2.60		2.44		1.89

		10/25/00		9182		1		0		1		-8692																				631		490		110		0		3.15		2.44		1.34

		10/26/00		9373		0		1		1		-8692																				822		681		191		191		4.10		3.40		2.29

		10/27/00		9363		0		1		0		671																				812		671		-10		-10		4.05		3.35		2.24

		10/30/00		9272		0		1		0		671																				721		671		-91		0		3.60		3.35		2.69

		10/31/00		9182		0		1		0		671																				631		671		-90		0		3.15		3.35		3.14

		11/2/00		9242		0		0		0		671																				691		671		60		0		3.45		3.35		2.84

		11/3/00		9202		0		1		0		671																				651		671		-40		0		3.25		3.35		3.04

		11/6/00		9162		1		0		0		671																				611		671		-40		0		3.05		3.35		3.24

		11/7/00		9132		0		1		1		-8461																				581		671		-30		0		2.90		3.35		3.39

		11/8/00		9212		0		1		0		751																				661		751		80		80		3.30		3.75		3.79

		11/9/00		9122		1		0		0		751																				571		751		-90		0		2.85		3.75		4.24

		11/10/00		9132		0		0		1		-8381																				581		751		10		0		2.90		3.75		4.19

		11/13/00		9132		0		1		1		-8381																				581		751		0		0		2.90		3.75		4.19

		11/14/00		9072		0		0		0		691																				521		691		-60		-60		2.60		3.45		3.89

		11/15/00		9142		0		1		0		691																				591		691		70		0		2.95		3.45		3.54

		11/16/00		9182		0		0		0		691																				631		691		40		0		3.15		3.45		3.34

		11/17/00		9172		1		0		0		691																				621		691		-10		0		3.10		3.45		3.39

		11/20/00		9172		1		0		1		-8481																				621		691		0		0		3.10		3.45		3.39

		11/21/00		9312		1		0		1		-8481																				761		831		140		140		3.80		4.15		4.09

		11/22/00		9423		1		0		1		-8481																				872		942		111		111		4.35		4.70		4.64

		11/23/00		9463		1		0		1		-8481																				912		982		40		40		4.55		4.90		4.84

		11/24/00		9673		0		1		1		-8481																				1122		1192		210		210		5.60		5.95		5.89

		11/27/00		9703		0		0		0		1222																				1152		1222		30		30		5.75		6.10		6.04

		11/28/00		9623		1		0		0		1222																				1072		1222		-80		0		5.35		6.10		6.44

		11/29/00		9623		1		0		1		-8401																				1072		1222		0		0		5.35		6.10		6.44

		11/30/00		9523		1		0		1		-8401																				972		1122		-100		-100		4.85		5.60		5.94

		12/4/00		9523		0		0		1		-8401																				972		1122		0		0		4.85		5.60		5.94

		12/5/00		9583		1		0		1		-8401																				1032		1182		60		60		5.15		5.90		6.24

		12/6/00		9703		1		0		1		-8401																				1152		1302		120		120		5.75		6.49		6.84

		12/7/00		9683		1		0		1		-8401																				1132		1282		-20		-20		5.65		6.39		6.74

		12/11/00		9703		1		0		1		-8401																				1152		1302		20		20		5.75		6.49		6.84

		12/12/00		9784		0		1		1		-8401																				1233		1383		81		81		6.15		6.90		7.24

		12/13/00		9763		0		1		0		1362																				1212		1362		-21		-21		6.05		6.79		7.14

		12/14/00		9673		1		0		0		1362																				1122		1362		-90		0		5.60		6.79		7.59

		12/15/00		9693		0		1		1		-8331																				1142		1362		20		0		5.70		6.79		7.49

		12/18/00		9723		0		1		0		1392																				1172		1392		30		30		5.85		6.94		7.64

		12/19/00		9673		0		0		0		1392																				1122		1392		-50		0		5.60		6.94		7.89

		12/20/00		9673		0		1		0		1392																				1122		1392		0		0		5.60		6.94		7.89

		12/21/00		9573		1		0		0		1392																				1022		1392		-100		0		5.10		6.94		8.38

		12/22/00		9673		0		1		1		-8281																				1122		1392		100		0		5.60		6.94		7.89

		12/27/00		9533		0		0		0		1252																				982		1252		-140		-140		4.90		6.24		7.19

		12/28/00		9623		1		0		0		1252																				1072		1252		90		0		5.35		6.24		6.74

		12/29/00		9593		0		1		1		-8341																				1042		1252		-30		0		5.20		6.24		6.89

		1/2/01		9543		1		0		0		1202																				992		1202		-50		-50		4.95		6.00		6.64

		1/3/01		9874		1		0		1		-8672																				1323		1202		331		0		6.60		6.00		4.99

		1/4/01		10325		0		1		1		-8672																				1774		1653		451		451		8.85		8.25		7.24

		1/5/01		10084		1		0		0		1412																				1533		1412		-241		-241		7.65		7.04		6.04

		1/8/01		10275		0		0		1		-8863																				1724		1412		191		0		8.60		7.04		5.08

		1/9/01		10275		0		0		1		-8863																				1724		1412		0		0		8.60		7.04		5.08

		1/10/01		10295		0		0		1		-8863																				1744		1432		20		20		8.70		7.14		5.18

		1/11/01		10325		1		0		1		-8863																				1774		1462		30		30		8.85		7.29		5.33

		1/12/01		10515		0		1		1		-8863																				1964		1652		190		190		9.80		8.24		6.28

		1/15/01		10435		1		0		0		1572																				1884		1572		-80		-80		9.40		7.84		5.88

		1/16/01		10485		0		0		1		-8913																				1934		1572		50		0		9.65		7.84		5.63

		1/17/01		10475		0		0		1		-8913																				1924		1562		-10		-10		9.60		7.79		5.58

		1/18/01		10505		0		0		1		-8913																				1954		1592		30		30		9.75		7.94		5.73

		1/19/01		10475		0		1		1		-8913																				1924		1562		-30		-30		9.60		7.79		5.58

		1/22/01		10405		0		1		0		1492																				1854		1492		-70		-70		9.25		7.44		5.23

		1/23/01		10425		0		0		0		1492																				1874		1492		20		0		9.35		7.44		5.13

		1/24/01		10375		1		0		0		1492																				1824		1492		-50		0		9.10		7.44		5.38

		1/25/01		10355		1		0		1		-8863																				1804		1492		-20		0		9.00		7.44		5.48

		1/26/01		10425		1		0		1		-8863																				1874		1562		70		70		9.35		7.79		5.83

		1/29/01		10465		0		0		1		-8863																				1914		1602		40		40		9.55		7.99		6.03

		1/30/01		10435		0		1		1		-8863																				1884		1572		-30		-30		9.40		7.84		5.88

		1/31/01		10425		0		0		0		1562																				1874		1562		-10		-10		9.35		7.79		5.83

		2/1/01		10385		0		1		0		1562																				1834		1562		-40		0		9.15		7.79		6.03

		2/2/01		10325		0		0		0		1562																				1774		1562		-60		0		8.85		7.79		6.33

		2/5/01		10295		0		1		0		1562																				1744		1562		-30		0		8.70		7.79		6.48

		2/6/01		10325		0		1		0		1562																				1774		1562		30		0		8.85		7.79		6.33

		2/7/01		10325		0		0		0		1562																				1774		1562		0		0		8.85		7.79		6.33

		2/8/01		10375		0		0		0		1562																				1824		1562		50		0		9.10		7.79		6.08

		2/9/01		10355		0		0		0		1562																				1804		1562		-20		0		9.00		7.79		6.18

		2/12/01		10355		1		0		0		1562																				1804		1562		0		0		9.00		7.79		6.18

		2/13/01		10315		1		0		1		-8753																				1764		1562		-40		0		8.80		7.79		6.38

		2/14/01		10315		1		0		1		-8753																				1764		1562		0		0		8.80		7.79		6.38

		2/15/01		10345		0		0		1		-8753																				1794		1592		30		30		8.95		7.94		6.53

		2/16/01		10325		0		0		1		-8753																				1774		1572		-20		-20		8.85		7.84		6.43

		2/19/01		10345		0		1		1		-8753																				1794		1592		20		20		8.95		7.94		6.53

		2/20/01		10345		1		0		0		1592																				1794		1592		0		0		8.95		7.94		6.53

		2/21/01		10365		0		0		1		-8773																				1814		1592		20		0		9.05		7.94		6.43

		2/22/01		10395		1		0		1		-8773																				1844		1622		30		30		9.20		8.09		6.58

		2/23/01		10475		0		1		1		-8773																				1924		1702		80		80		9.60		8.49		6.98

		2/26/01		10505		1		0		0		1732																				1954		1732		30		30		9.75		8.64		7.13

		2/28/01		10485		0		1		1		-8753																				1934		1732		-20		0		9.65		8.64		7.23

		3/1/01		10525		0		0		0		1772																				1974		1772		40		40		9.85		8.84		7.43

		3/2/01		10505		0		0		0		1772																				1954		1772		-20		0		9.75		8.84		7.53

		3/5/01		10575		0		0		0		1772																				2024		1772		70		0		10.10		8.84		7.18

		3/6/01		10525		1		0		0		1772																				1974		1772		-50		0		9.85		8.84		7.43

		3/7/01		10555		1		0		1		-8783																				2004		1772		30		0		10.00		8.84		7.28

		3/8/01		10786		0		1		1		-8783																				2235		2003		231		231		11.15		9.99		8.43

		3/9/01		10646		0		1		0		1863																				2095		1863		-140		-140		10.45		9.29		7.73

		3/12/01		10525		0		1		0		1863																				1974		1863		-121		0		9.85		9.29		8.33

		3/13/01		10395		1		0		0		1863																				1844		1863		-130		0		9.20		9.29		8.98

		3/14/01		10495		1		0		1		-8632																				1944		1863		100		0		9.70		9.29		8.48

		3/15/01		10575		1		0		1		-8632																				2024		1943		80		80		10.10		9.69		8.88

		3/16/01		10726		1		0		1		-8632																				2175		2094		151		151		10.85		10.44		9.64

		3/19/01		10746		0		1		1		-8632																				2195		2114		20		20		10.95		10.54		9.74

		3/20/01		10475		0		1		0		1843																				1924		1843		-271		-271		9.60		9.19		8.38

		3/21/01		10375		0		0		0		1843																				1824		1843		-100		0		9.10		9.19		8.88

		3/22/01		10315		0		0		0		1843																				1764		1843		-60		0		8.80		9.19		9.18

		3/23/01		10335		1		0		0		1843																				1784		1843		20		0		8.90		9.19		9.08

		3/26/01		10375		0		1		1		-8532																				1824		1843		40		0		9.10		9.19		8.88

		3/27/01		10375		1		0		0		1843																				1824		1843		0		0		9.10		9.19		8.88

		3/28/01		10425		1		0		1		-8582																				1874		1843		50		0		9.35		9.19		8.63

		3/29/01		10425		1		0		1		-8582																				1874		1843		0		0		9.35		9.19		8.63

		3/30/01		10525		0		0		1		-8582																				1974		1943		100		100		9.85		9.69		9.13

		4/2/01		10535		1		0		1		-8582																				1984		1953		10		10		9.90		9.74		9.18

		4/3/01		10826		0		1		1		-8582																				2275		2244		291		291		11.35		11.19		10.63

		4/4/01		10555		0		1		0		1973																				2004		1973		-271		-271		10.00		9.84		9.28

		4/5/01		10696		1		0		0		1973																				2145		1973		141		0		10.70		9.84		8.58

		4/6/01		10736		1		0		1		-8763																				2185		1973		40		0		10.90		9.84		8.38

		4/9/01		10846		1		0		1		-8763																				2295		2083		110		110		11.45		10.39		8.93

		4/10/01		11327		0		0		1		-8763																				2776		2564		481		481		13.85		12.79		11.33

		4/11/01		11037		1		0		1		-8763																				2486		2274		-290		-290		12.40		11.34		9.88

		4/12/01		11047		0		1		1		-8763																				2496		2284		10		10		12.45		11.39		9.93

		4/17/01		10896		0		0		0		2133																				2345		2133		-151		-151		11.70		10.64		9.18

		4/18/01		11027		0		1		0		2133																				2476		2133		131		0		12.35		10.64		8.52

		4/19/01		11016		0		1		0		2133																				2465		2133		-11		0		12.30		10.64		8.58

		4/20/01		10876		0		1		0		2133																				2325		2133		-140		0		11.60		10.64		9.28

		4/23/01		10756		0		1		0		2133																				2205		2133		-120		0		11.00		10.64		9.88

		4/24/01		10485		0		1		0		2133																				1934		2133		-271		0		9.65		10.64		11.23

		4/26/01		10575		0		1		0		2133																				2024		2133		90		0		10.10		10.64		10.78

		4/27/01		10335		1		0		0		2133																				1784		2133		-240		0		8.90		10.64		11.98

		4/30/01		10575		0		1		1		-8442																				2024		2133		240		0		10.10		10.64		10.78

		5/2/01		10525		0		1		0		2083																				1974		2083		-50		-50		9.85		10.39		10.53

		5/3/01		10385		0		1		0		2083																				1834		2083		-140		0		9.15		10.39		11.23

		5/4/01		10425		0		0		0		2083																				1874		2083		40		0		9.35		10.39		11.03

		5/7/01		10385		0		1		0		2083																				1834		2083		-40		0		9.15		10.39		11.23

		5/8/01		10375		0		1		0		2083																				1824		2083		-10		0		9.10		10.39		11.28

		5/9/01		10375		0		1		0		2083																				1824		2083		0		0		9.10		10.39		11.28

		5/10/01		10325		0		0		0		2083																				1774		2083		-50		0		8.85		10.39		11.53

		5/11/01		10355		1		0		0		2083																				1804		2083		30		0		9.00		10.39		11.38

		5/14/01		10505		1		0		1		-8422																				1954		2083		150		0		9.75		10.39		10.63

		5/15/01		10706		1		0		1		-8422																				2155		2284		201		201		10.75		11.39		11.63

		5/16/01		10726		1		0		1		-8422																				2175		2304		20		20		10.85		11.49		11.73

		5/17/01		10796		1		0		1		-8422																				2245		2374		70		70		11.20		11.84		12.08

		5/18/01		10996		1		0		1		-8422																				2445		2574		200		200		12.20		12.84		13.08

		5/21/01		11027		1		0		1		-8422																				2476		2605		31		31		12.35		12.99		13.23

		5/22/01		11027		0		1		1		-8422																				2476		2605		0		0		12.35		12.99		13.23

		5/23/01		10816		0		1		0		2394																				2265		2394		-211		-211		11.30		11.94		12.18

		5/24/01		10696		0		1		0		2394																				2145		2394		-120		0		10.70		11.94		12.78

		5/25/01		10495		1		0		0		2394																				1944		2394		-201		0		9.70		11.94		13.78

		5/28/01		10796		1		0		1		-8402																				2245		2394		301		0		11.20		11.94		12.28

		5/29/01		10776		0		0		1		-8402																				2225		2374		-20		-20		11.10		11.84		12.18

		5/30/01		10826		0		1		1		-8402																				2275		2424		50		50		11.35		12.09		12.43

		5/31/01		10726		0		1		0		2324																				2175		2324		-100		-100		10.85		11.59		11.93

		6/1/01		10766		1		0		0		2324																				2215		2324		40		0		11.05		11.59		11.73

		6/4/01		10846		0		0		1		-8522																				2295		2324		80		0		11.45		11.59		11.33

		6/5/01		10876		0		1		1		-8522																				2325		2354		30		30		11.60		11.74		11.48

		6/6/01		10646		0		1		0		2124																				2095		2124		-230		-230		10.45		10.59		10.34

		6/7/01		10525		1		0		0		2124																				1974		2124		-121		0		9.85		10.59		10.94

		6/8/01		10525		1		0		1		-8401																				1974		2124		0		0		9.85		10.59		10.94

		6/11/01		10605		0		1		1		-8401																				2054		2204		80		80		10.25		10.99		11.34

		6/12/01		10475		0		1		0		2074																				1924		2074		-130		-130		9.60		10.35		10.69

		6/13/01		10195		0		1		0		2074																				1644		2074		-280		0		8.20		10.35		12.09

		6/15/01		10174		0		1		0		2074																				1623		2074		-21		0		8.10		10.35		12.19

		6/18/01		9834		0		1		0		2074																				1283		2074		-340		0		6.40		10.35		13.89

		6/19/01		9473		1		0		0		2074																				922		2074		-361		0		4.60		10.35		15.69

		6/20/01		9363		1		0		1		-7289																				812		2074		-110		0		4.05		10.35		16.24

		6/21/01		9623		0		0		1		-7289																				1072		2334		260		260		5.35		11.64		17.53

		6/22/01		9733		1		0		1		-7289																				1182		2444		110		110		5.90		12.19		18.08

		6/25/01		9824		1		0		1		-7289																				1273		2535		91		91		6.35		12.64		18.54

		6/26/01		10124		0		1		1		-7289																				1573		2835		300		300		7.85		14.14		20.03

		6/27/01		10174		0		0		0		2885																				1623		2885		50		50		8.10		14.39		20.28

		6/28/01		10114		0		1		0		2885																				1563		2885		-60		0		7.80		14.39		20.58

		6/29/01		10034		0		1		0		2885																				1483		2885		-80		0		7.40		14.39		20.98

		7/2/01		10054		0		0		0		2885																				1503		2885		20		0		7.50		14.39		20.88

		7/3/01		10074		0		1		0		2885																				1523		2885		20		0		7.60		14.39		20.78

		7/4/01		10034		1		0		0		2885																				1483		2885		-40		0		7.40		14.39		20.98

		7/5/01		10124		1		0		1		-7239																				1573		2885		90		0		7.85		14.39		20.53

		7/6/01		10174		1		0		1		-7239																				1623		2935		50		50		8.10		14.64		20.78

		7/9/01		10174		0		0		1		-7239																				1623		2935		0		0		8.10		14.64		20.78

		7/10/01		10124		0		0		1		-7239																				1573		2885		-50		-50		7.85		14.39		20.53

		7/11/01		10064		0		1		1		-7239																				1513		2825		-60		-60		7.55		14.09		20.23

		7/12/01		10014		0		1		0		2775																				1463		2775		-50		-50		7.30		13.84		19.98

		7/13/01		9874		1		0		0		2775																				1323		2775		-140		0		6.60		13.84		20.68

		7/16/01		9974		0		1		1		-7199																				1423		2775		100		0		7.10		13.84		20.18

		7/17/01		9914		0		1		0		2715																				1363		2715		-60		-60		6.80		13.54		19.88

		7/18/01		9824		1		0		0		2715																				1273		2715		-90		0		6.35		13.54		20.33

		7/19/01		9824		1		0		1		-7109																				1273		2715		0		0		6.35		13.54		20.33

		7/20/01		9894		1		0		1		-7109																				1343		2785		70		70		6.70		13.89		20.68

		7/23/01		9914		0		1		1		-7109																				1363		2805		20		20		6.80		13.99		20.78

		7/24/01		9974		0		0		0		2865																				1423		2865		60		60		7.10		14.29		21.08

		7/25/01		10054		0		1		0		2865																				1503		2865		80		0		7.50		14.29		20.68

		7/26/01		10024		0		0		0		2865																				1473		2865		-30		0		7.35		14.29		20.83

		7/27/01		10034		0		1		0		2865																				1483		2865		10		0		7.40		14.29		20.78

		7/30/01		10024		1		0		0		2865																				1473		2865		-10		0		7.35		14.29		20.83

		7/31/01		10074		1		0		1		-7209																				1523		2865		50		0		7.60		14.29		20.58

		8/1/01		10104		1		0		1		-7209																				1553		2895		30		30		7.75		14.44		20.73

		8/2/01		10225		0		1		1		-7209																				1674		3016		121		121		8.35		15.04		21.33

		8/3/01		10124		1		0		0		2915																				1573		2915		-101		-101		7.85		14.54		20.83

		8/6/01		10064		1		0		1		-7149																				1513		2915		-60		0		7.55		14.54		21.13

		8/7/01		10174		0		1		1		-7149																				1623		3025		110		110		8.10		15.09		21.68

		8/8/01		10174		0		1		0		3025																				1623		3025		0		0		8.10		15.09		21.68

		8/9/01		10084		0		0		0		3025																				1533		3025		-90		0		7.65		15.09		22.13

		8/10/01		10184		0		1		0		3025																				1633		3025		100		0		8.15		15.09		21.63

		8/13/01		10124		0		1		0		3025																				1573		3025		-60		0		7.85		15.09		21.93

		8/14/01		10074		0		1		0		3025																				1523		3025		-50		0		7.60		15.09		22.18

		8/16/01		10074		0		1		0		3025																				1523		3025		0		0		7.60		15.09		22.18

		8/17/01		10024		1		0		0		3025																				1473		3025		-50		0		7.35		15.09		22.43

		8/20/01		10054		0		0		1		-7029																				1503		3025		30		0		7.50		15.09		22.28

		8/21/01		10044		1		0		1		-7029																				1493		3015		-10		-10		7.45		15.04		22.23

		8/22/01		10104		0		1		1		-7029																				1553		3075		60		60		7.75		15.34		22.53

		8/23/01		10124		0		1		0		3095																				1573		3095		20		20		7.85		15.44		22.63

		8/24/01		10074		1		0		0		3095																				1523		3095		-50		0		7.60		15.44		22.87

		8/27/01		10195		1		0		1		-7100																				1644		3095		121		0		8.20		15.44		22.27

		8/28/01		10335		1		0		1		-7100																				1784		3235		140		140		8.90		16.14		22.97

		8/29/01		10325		0		0		1		-7100																				1774		3225		-10		-10		8.85		16.09		22.92

		8/30/01		10425		0		1		1		-7100																				1874		3325		100		100		9.35		16.59		23.42

		8/31/01		10245		0		0		0		3145																				1694		3145		-180		-180		8.45		15.69		22.52

		9/3/01		10174		1		0		0		3145																				1623		3145		-71		0		8.10		15.69		22.87

		9/4/01		10315		0		0		1		-7170																				1764		3145		141		0		8.80		15.69		22.17

		9/5/01		10425		0		1		1		-7170																				1874		3255		110		110		9.35		16.24		22.72

		9/6/01		10305		1		0		0		3135																				1754		3135		-120		-120		8.75		15.64		22.12

		9/7/01		10475		0		0		1		-7340																				1924		3135		170		0		9.60		15.64		21.27

		9/10/01		10626		0		0		1		-7340																				2075		3286		151		151		10.35		16.39		22.03

		9/11/01		10796		0		1		1		-7340																				2245		3456		170		170		11.20		17.24		22.87

		9/12/01		10375		0		1		0		3035																				1824		3035		-421		-421		9.10		15.14		20.77

		9/13/01		10174		1		0		0		3035																				1623		3035		-201		0		8.10		15.14		21.78

		9/14/01		10375		0		1		1		-7340																				1824		3035		201		0		9.10		15.14		20.77

		9/17/01		10034		0		0		0		2694																				1483		2694		-341		-341		7.40		13.44		19.07

		9/18/01		10124		1		0		0		2694																				1573		2694		90		0		7.85		13.44		18.63

		9/19/01		10626		0		1		1		-7932																				2075		2694		502		0		10.35		13.44		16.12

		9/20/01		10425		0		1		0		2493																				1874		2493		-201		-201		9.35		12.44		15.12

		9/21/01		10225		0		0		0		2493																				1674		2493		-200		0		8.35		12.44		16.12

		9/24/01		10235		0		1		0		2493																				1684		2493		10		0		8.40		12.44		16.07

		9/25/01		10084		1		0		0		2493																				1533		2493		-151		0		7.65		12.44		16.82

		9/26/01		10164		1		0		1		-7671																				1613		2493		80		0		8.05		12.44		16.42

		9/27/01		10365		0		0		1		-7671																				1814		2694		201		201		9.05		13.44		17.42

		9/28/01		10345		0		1		1		-7671																				1794		2674		-20		-20		8.95		13.34		17.32

		10/1/01		10174		1		0		0		2503																				1623		2503		-171		-171		8.10		12.48		16.47

		10/2/01		10235		1		0		1		-7732																				1684		2503		61		0		8.40		12.48		16.17

		10/3/01		10425		1		0		1		-7732																				1874		2693		190		190		9.35		13.43		17.11

		10/4/01		10495		1		0		1		-7732																				1944		2763		70		70		9.70		13.78		17.46

		10/8/01		10676		0		1		1		-7732																				2125		2944		181		181		10.60		14.68		18.37

		10/9/01		10575		0		1		0		2843																				2024		2843		-101		-101		10.10		14.18		17.86

		10/10/01		10475		0		1		0		2843																				1924		2843		-100		0		9.60		14.18		18.36

		10/11/01		10575		0		0		0		2843																				2024		2843		100		0		10.10		14.18		17.86

		10/12/01		10485		0		0		0		2843																				1934		2843		-90		0		9.65		14.18		18.31

		10/15/01		10475		0		0		0		2843																				1924		2843		-10		0		9.60		14.18		18.36

		10/16/01		10435		1		0		0		2843																				1884		2843		-40		0		9.40		14.18		18.56

		10/17/01		10445		0		1		1		-7602																				1894		2843		10		0		9.45		14.18		18.51

		10/18/01		10235		0		0		0		2633																				1684		2633		-210		-210		8.40		13.13		17.46

		10/19/01		10295		0		1		0		2633																				1744		2633		60		0		8.70		13.13		17.16

		10/22/01		10275		0		0		0		2633																				1724		2633		-20		0		8.60		13.13		17.26

		10/23/01		10315		0		1		0		2633																				1764		2633		40		0		8.80		13.13		17.06

		10/24/01		10275		0		1		0		2633																				1724		2633		-40		0		8.60		13.13		17.26

		10/25/01		10134		0		1		0		2633																				1583		2633		-141		0		7.90		13.13		17.97

		10/26/01		10034		0		1		0		2633																				1483		2633		-100		0		7.40		13.13		18.47

		10/29/01		9874		0		1		0		2633																				1323		2633		-160		0		6.60		13.13		19.26

		10/30/01		9723		0		0		0		2633																				1172		2633		-151		0		5.85		13.13		20.02

		10/31/01		9773		1		0		0		2633																				1222		2633		50		0		6.10		13.13		19.77

		11/2/01		9924		0		1		1		-7291																				1373		2633		151		0		6.85		13.13		19.01

		11/5/01		9784		0		1		0		2493																				1233		2493		-140		-140		6.15		12.44		18.32

		11/6/01		9773		1		0		0		2493																				1222		2493		-11		0		6.10		12.44		18.37

		11/7/01		9824		1		0		1		-7331																				1273		2493		51		0		6.35		12.44		18.12

		11/8/01		9834		1		0		1		-7331																				1283		2503		10		10		6.40		12.48		18.17

		11/9/01		10014		0		0		1		-7331																				1463		2683		180		180		7.30		13.38		19.06

		11/12/01		10044		0		0		1		-7331																				1493		2713		30		30		7.45		13.53		19.21

		11/13/01		9974		0		1		1		-7331																				1423		2643		-70		-70		7.10		13.18		18.86

		11/14/01		9824		0		1		0		2493																				1273		2493		-150		-150		6.35		12.44		18.12

		11/15/01		9773		0		1		0		2493																				1222		2493		-51		0		6.10		12.44		18.37

		11/16/01		9623		0		1		0		2493																				1072		2493		-150		0		5.35		12.44		19.12

		11/19/01		9613		1		0		0		2493																				1062		2493		-10		0		5.30		12.44		19.17

		11/20/01		9703		0		1		1		-7210																				1152		2493		90		0		5.75		12.44		18.72

		11/21/01		9543		1		0		0		2333																				992		2333		-160		-160		4.95		11.64		17.92

		11/22/01		9603		0		0		1		-7270																				1052		2333		60		0		5.25		11.64		17.62

		11/23/01		9573		0		0		1		-7270																				1022		2303		-30		-30		5.10		11.49		17.47

		11/26/01		9603		0		0		1		-7270																				1052		2333		30		30		5.25		11.64		17.62

		11/27/01		9603		1		0		1		-7270																				1052		2333		0		0		5.25		11.64		17.62

		11/28/01		9613		0		1		1		-7270																				1062		2343		10		10		5.30		11.69		17.67

		11/29/01		9523		1		0		0		2253																				972		2253		-90		-90		4.85		11.24		17.22

		11/30/01		9543		0		1		1		-7290																				992		2253		20		0		4.95		11.24		17.12

		12/3/01		9583		0		0		0		2293																				1032		2293		40		40		5.15		11.44		17.32

		12/4/01		9573		0		1		0		2293																				1022		2293		-10		0		5.10		11.44		17.37

		12/5/01		9573		0		1		0		2293																				1022		2293		0		0		5.10		11.44		17.37

		12/6/01		9533		1		0		0		2293																				982		2293		-40		0		4.90		11.44		17.57

		12/7/01		9543		1		0		1		-7250																				992		2293		10		0		4.95		11.44		17.52

		12/10/01		9583		0		1		1		-7250																				1032		2333		40		40		5.15		11.64		17.72

		12/11/01		9523		0		1		0		2273																				972		2273		-60		-60		4.85		11.34		17.42

		12/12/01		9403		1		0		0		2273																				852		2273		-120		0		4.25		11.34		18.02

		12/13/01		9583		0		1		1		-7310																				1032		2273		180		0		5.15		11.34		17.12

		12/14/01		9523		0		1		0		2213																				972		2213		-60		-60		4.85		11.04		16.82

		12/17/01		9383		0		1		0		2213																				832		2213		-140		0		4.15		11.04		17.52

		12/18/01		9403		0		1		0		2213																				852		2213		20		0		4.25		11.04		17.42

		12/19/01		9423		0		1		0		2213																				872		2213		20		0		4.35		11.04		17.32

		12/20/01		9342		1		0		0		2213																				791		2213		-81		0		3.95		11.04		17.73

		12/21/01		9523		0		1		1		-7310																				972		2213		181		0		4.85		11.04		16.82

		12/27/01		9302		1		0		0		1992																				751		1992		-221		-221		3.75		9.94		15.72

		12/28/01		9563		0		1		1		-7571																				1012		1992		261		0		5.05		9.94		14.42

		1/2/02		9543		0		1		0		1972																				992		1972		-20		-20		4.95		9.84		14.32

		1/3/02		9403		0		0		0		1972																				852		1972		-140		0		4.25		9.84		15.02

		1/4/02		9443		0		1		0		1972																				892		1972		40		0		4.45		9.84		14.82

		1/7/02		9443		0		1		0		1972																				892		1972		0		0		4.45		9.84		14.82

		1/8/02		9322		0		1		0		1972																				771		1972		-121		0		3.85		9.84		15.42

		1/9/02		9222		0		1		0		1972																				671		1972		-100		0		3.35		9.84		15.92

		1/10/02		9022		1		0		0		1972																				471		1972		-200		0		2.35		9.84		16.92

		1/11/02		9122		1		0		1		-7150																				571		1972		100		0		2.85		9.84		16.42

		1/14/02		9423		0		1		1		-7150																				872		2273		301		301		4.35		11.34		17.92

		1/15/02		9322		1		0		0		2172																				771		2172		-101		-101		3.85		10.83		17.42

		1/16/02		9623		0		1		1		-7451																				1072		2172		301		0		5.35		10.83		15.92

		1/17/02		9603		0		0		0		2152																				1052		2152		-20		-20		5.25		10.73		15.82

		1/18/02		9623		1		0		0		2152																				1072		2152		20		0		5.35		10.73		15.72

		1/21/02		9663		0		0		1		-7511																				1112		2152		40		0		5.55		10.73		15.52

		1/22/02		9723		0		1		1		-7511																				1172		2212		60		60		5.85		11.03		15.82

		1/23/02		9663		0		1		0		2152																				1112		2152		-60		-60		5.55		10.73		15.52

		1/24/02		9583		0		0		0		2152																				1032		2152		-80		0		5.15		10.73		15.92

		1/25/02		9663		0		1		0		2152																				1112		2152		80		0		5.55		10.73		15.52

		1/28/02		9643		0		1		0		2152																				1092		2152		-20		0		5.45		10.73		15.62

		1/29/02		9583		0		1		0		2152																				1032		2152		-60		0		5.15		10.73		15.92

		1/30/02		9483		1		0		0		2152																				932		2152		-100		0		4.65		10.73		16.42

		1/31/02		9583		1		0		1		-7431																				1032		2152		100		0		5.15		10.73		15.92

		2/1/02		9824		1		0		1		-7431																				1273		2393		241		241		6.35		11.94		17.12

		2/4/02		9864		0		1		1		-7431																				1313		2433		40		40		6.55		12.14		17.32

		2/5/02		9824		1		0		0		2393																				1273		2393		-40		-40		6.35		11.94		17.12

		2/6/02		9984		0		1		1		-7591																				1433		2393		160		0		7.15		11.94		16.32

		2/7/02		9924		0		1		0		2333																				1373		2333		-60		-60		6.85		11.64		16.02

		2/8/02		9864		0		1		0		2333																				1313		2333		-60		0		6.55		11.64		16.32

		2/11/02		9804		1		0		0		2333																				1253		2333		-60		0		6.25		11.64		16.62

		2/13/02		9844		1		0		1		-7511																				1293		2333		40		0		6.45		11.64		16.42

		2/14/02		9944		1		0		1		-7511																				1393		2433		100		100		6.95		12.14		16.92

		2/15/02		10064		0		0		1		-7511																				1513		2553		120		120		7.55		12.73		17.52

		2/18/02		10064		0		0		1		-7511																				1513		2553		0		0		7.55		12.73		17.52

		2/19/02		10044		0		0		1		-7511																				1493		2533		-20		-20		7.45		12.63		17.42

		2/20/02		10144		0		1		1		-7511																				1593		2633		100		100		7.95		13.13		17.92

		2/21/02		10124		0		0		0		2613																				1573		2613		-20		-20		7.85		13.03		17.82

		2/22/02		10104		0		1		0		2613																				1553		2613		-20		0		7.75		13.03		17.92

		2/25/02		10024		1		0		0		2613																				1473		2613		-80		0		7.35		13.03		18.32

		2/26/02		10044		1		0		1		-7431																				1493		2613		20		0		7.45		13.03		18.22

		2/27/02		10164		0		0		1		-7431																				1613		2733		120		120		8.05		13.63		18.81

		2/28/02		10124		0		1		1		-7431																				1573		2693		-40		-40		7.85		13.43		18.62

		3/1/02		10184		0		1		0		2753																				1633		2753		60		60		8.15		13.73		18.91

		3/4/02		10205		0		1		0		2753																				1654		2753		21		0		8.25		13.73		18.81

		3/5/02		10084		0		0		0		2753																				1533		2753		-121		0		7.65		13.73		19.41

		3/6/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/7/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/8/02		10124		1		0		0		2753																				1573		2753		40		0		7.85		13.73		19.21

		3/11/02		10144		0		0		1		-7391																				1593		2753		20		0		7.95		13.73		19.11

		3/12/02		10144		1		0		1		-7391																				1593		2753		0		0		7.95		13.73		19.11

		3/13/02		10164		0		0		1		-7391																				1613		2773		20		20		8.05		13.83		19.21

		3/14/02		10225		0		1		1		-7391																				1674		2834		61		61		8.35		14.14		19.52

		3/15/02		10144		1		0		0		2753																				1593		2753		-81		-81		7.95		13.73		19.11

		3/18/02		10305		0		1		1		-7552																				1754		2753		161		0		8.75		13.73		18.31

		3/19/02		10385		1		0		0		2833																				1834		2833		80		80		9.15		14.13		18.71

		3/20/02		10485		1		0		1		-7652																				1934		2833		100		0		9.65		14.13		18.21

		3/21/02		10646		0		1		1		-7652																				2095		2994		161		161		10.45		14.93		19.01

		3/22/02		10565		1		0		0		2913																				2014		2913		-81		-81		10.05		14.53		18.61

		3/25/02		10646		1		0		1		-7733																				2095		2913		81		0		10.45		14.53		18.21

		3/26/02		10626		0		0		1		-7733																				2075		2893		-20		-20		10.35		14.43		18.11

		3/27/02		10686		1		0		1		-7733																				2135		2953		60		60		10.65		14.73		18.41

		3/28/02		10766		0		1		1		-7733																				2215		3033		80		80		11.05		15.13		18.80

		4/2/02		10605		0		1		0		2872																				2054		2872		-161		-161		10.25		14.33		18.00

		4/3/02		10626		0		1		0		2872																				2075		2872		21		0		10.35		14.33		17.90

		4/4/02		10666		1		0		0		2872																				2115		2872		40		0		10.55		14.33		17.70

		4/5/02		10846		1		0		1		-7974																				2295		2872		180		0		11.45		14.33		16.80

		4/8/02		10946		0		1		1		-7974																				2395		2972		100		100		11.95		14.82		17.30

		4/9/02		10946		0		0		0		2972																				2395		2972		0		0		11.95		14.82		17.30

		4/10/02		10966		1		0		0		2972																				2415		2972		20		0		12.05		14.82		17.20

		4/11/02		11006		0		0		1		-8034																				2455		2972		40		0		12.25		14.82		17.00

		4/12/02		11027		0		0		1		-8034																				2476		2993		21		21		12.35		14.93		17.10

		4/15/02		10445		1		0		1		-8034																				1894		2411		-582		-582		9.45		12.03		14.20

		4/16/02		10746		0		1		1		-8034																				2195		2712		301		301		10.95		13.53		15.70

		4/17/02		10626		0		1		0		2592																				2075		2592		-120		-120		10.35		12.93		15.10

		4/18/02		10605		0		1		0		2592																				2054		2592		-21		0		10.25		12.93		15.21

		4/19/02		10425		0		0		0		2592																				1874		2592		-180		0		9.35		12.93		16.11

		4/22/02		10465		1		0		0		2592																				1914		2592		40		0		9.55		12.93		15.91

		4/23/02		10525		0		0		1		-7933																				1974		2592		60		0		9.85		12.93		15.61

		4/24/02		10525		1		0		1		-7933																				1974		2592		0		0		9.85		12.93		15.61

		4/26/02		10545		1		0		1		-7933																				1994		2612		20		20		9.95		13.03		15.71

		4/29/02		10746		0		1		1		-7933																				2195		2813		201		201		10.95		14.03		16.71

		4/30/02		10766		1		0		0		2833																				2215		2833		20		20		11.05		14.13		16.81

		5/2/02		11006		0		1		1		-8173																				2455		2833		240		0		12.25		14.13		15.61

		5/3/02		10666		1		0		0		2493																				2115		2493		-340		-340		10.55		12.44		13.92

		5/6/02		10605		0		1		1		-8112																				2054		2493		-61		0		10.25		12.44		14.22

		5/7/02		10646		0		0		0		2534																				2095		2534		41		41		10.45		12.64		14.43

		5/8/02		10646		0		0		0		2534																				2095		2534		0		0		10.45		12.64		14.43

		5/9/02		10706		1		0		0		2534																				2155		2534		60		0		10.75		12.64		14.13

		5/10/02		10846		1		0		1		-8312																				2295		2534		140		0		11.45		12.64		13.43

		5/13/02		10886		0		0		1		-8312																				2335		2574		40		40		11.65		12.84		13.63

		5/14/02		10886		1		0		1		-8312																				2335		2574		0		0		11.65		12.84		13.63

		5/15/02		11087		1		0		1		-8312																				2536		2775		201		201		12.65		13.84		14.63

		5/16/02		11187		0		1		1		-8312																				2636		2875		100		100		13.15		14.34		15.13

		5/17/02		11006		0		0		0		2694																				2455		2694		-181		-181		12.25		13.44		14.23

		5/20/02		10986		1		0		0		2694																				2435		2694		-20		0		12.15		13.44		14.33

		5/21/02		11327		1		0		1		-8633																				2776		2694		341		0		13.85		13.44		12.62

		5/22/02		11568		1		0		1		-8633																				3017		2935		241		241		15.05		14.64		13.83

		5/23/02		11788		0		0		1		-8633																				3237		3155		220		220		16.15		15.74		14.92

		5/24/02		11728		1		0		1		-8633																				3177		3095		-60		-60		15.85		15.44		14.62

		5/27/02		11808		1		0		1		-8633																				3257		3175		80		80		16.25		15.84		15.02

		5/28/02		11909		1		0		1		-8633																				3358		3276		101		101		16.75		16.34		15.53

		5/29/02		12049		0		1		1		-8633																				3498		3416		140		140		17.45		17.04		16.23

		5/31/02		11949		0		1		0		3316																				3398		3316		-100		-100		16.95		16.54		15.73

		6/3/02		11828		0		1		0		3316																				3277		3316		-121		0		16.35		16.54		16.33

		6/4/02		11628		0		1		0		3316																				3077		3316		-200		0		15.35		16.54		17.33

		6/5/02		11488		1		0		0		3316																				2937		3316		-140		0		14.65		16.54		18.03

		6/6/02		11828		1		0		1		-8512																				3277		3316		340		0		16.35		16.54		16.33

		6/7/02		12109		0		1		1		-8512																				3558		3597		281		281		17.75		17.94		17.73

		6/11/02		12029		0		0		0		3517																				3478		3517		-80		-80		17.35		17.54		17.33

		6/12/02		12029		0		1		0		3517																				3478		3517		0		0		17.35		17.54		17.33

		6/13/02		11808		0		1		0		3517																				3257		3517		-221		0		16.25		17.54		18.44

		6/14/02		11548		0		1		0		3517																				2997		3517		-260		0		14.95		17.54		19.73

		6/17/02		11548		0		0		0		3517																				2997		3517		0		0		14.95		17.54		19.73

		6/18/02		11648		1		0		0		3517																				3097		3517		100		0		15.45		17.54		19.23

		6/19/02		11728		0		0		1		-8211																				3177		3517		80		0		15.85		17.54		18.83

		6/20/02		11588		0		1		1		-8211																				3037		3377		-140		-140		15.15		16.84		18.14

		6/21/02		11548		0		1		0		3337																				2997		3337		-40		-40		14.95		16.64		17.94
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Buy and hold

Negociação1

Negociação2



Brisa2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		8420		0		0		0		0				Resultado final:				3596				"Buy and hold":				2997								Ret(BH)		Ret(N)

		6/13/00		8551		0		1		0		0								17.94								14.95				0		0		0		0

		6/14/00		8470		0		0		-1		8470				Nº. de negócios:				168												-81		0		-81		0

		6/15/00		8480		0		1		-1		8470																				-71		-10		10		-10

		6/16/00		8380		1		0		-1		8470																				-171		90		-100		100

		6/19/00		8711		1		0		1		-8952																				160		-241		331		-331

		6/20/00		8921		0		1		1		-8952																				370		-31		210		210

		6/21/00		8771		1		0		-1		8590																				220		-181		-150		-150

		6/23/00		8831		0		0		1		-9072																				280		-241		60		-60

		6/26/00		8821		0		0		1		-9072																				270		-251		-10		-10

		6/27/00		8781		0		0		1		-9072																				230		-291		-40		-40

		6/28/00		8771		1		0		1		-9072																				220		-301		-10		-10

		6/29/00		9022		0		0		1		-9072																				471		-50		251		251

		6/30/00		8982		1		0		1		-9072																				431		-90		-40		-40

		7/3/00		9022		1		0		1		-9072																				471		-50		40		40

		7/4/00		9122		0		0		1		-9072																				571		50		100		100

		7/5/00		9042		1		0		1		-9072																				491		-30		-80		-80

		7/6/00		9092		1		0		1		-9072																				541		20		50		50

		7/7/00		9272		1		0		1		-9072																				721		200		180		180

		7/10/00		9573		0		1		1		-9072																				1022		501		301		301

		7/11/00		9493		0		0		-1		9914																				942		421		-80		-80

		7/12/00		9533		1		0		-1		9914																				982		381		40		-40

		7/13/00		9603		0		0		1		-9292				Sharpe Ratio (SR):																1052		311		70		-70

		7/14/00		9633		0		0		1		-9292				Média do retorno:								SR(BH)*:		SR(N)*:						1082		341		30		30

		7/17/00		9583		0		0		1		-9292				1525.43		2395.14						2.353		1.745						1032		291		-50		-50

		7/18/00		9523		1		0		1		-9292				Desv. padrão do retorno:																972		231		-60		-60

		7/19/00		9623		0		0		1		-9292				648.20		1372.79						SR(BH)**:		SR(N)**:						1072		331		100		100

		7/20/00		9543		0		0		1		-9292												0.048		0.057						992		251		-80		-80

		7/21/00		9543		1		0		1		-9292				Notas:																992		251		0		0

		7/24/00		9533		1		0		1		-9292																				982		241		-10		-10

		7/25/00		9563		0		1		1		-9292				- Ret(BH): Retorno do Buy and Hold.																1012		271		30		30

		7/26/00		9523		1		0		-1		9754				- Ret(N): Retorno da Negociação.																972		231		-40		-40

		7/27/00		9573		0		0		1		-9392				- Baseline para a SR: 0%.																1022		181		50		-50

		7/28/00		9623		1		0		1		-9392																				1072		231		50		50

		7/31/00		9753		0		0		1		-9392																				1202		361		130		130

		8/1/00		9773		1		0		1		-9392																				1222		381		20		20

		8/2/00		9974		0		0		1		-9392																				1423		582		201		201

		8/3/00		9944		0		1		1		-9392																				1393		552		-30		-30

		8/4/00		9884		0		1		-1		10376																				1333		492		-60		-60

		8/7/00		9743		0		0		-1		10376																				1192		633		-141		141

		8/8/00		9633		0		1		-1		10376																				1082		743		-110		110

		8/9/00		9543		1		0		-1		10376																				992		833		-90		90

		8/10/00		9583		0		0		1		-8790																				1032		793		40		-40

		8/11/00		9553		1		0		1		-8790																				1002		763		-30		-30

		8/14/00		9563		0		1		1		-8790																				1012		773		10		10

		8/16/00		9523		0		0		-1		10256																				972		733		-40		-40

		8/17/00		9483		0		1		-1		10256																				932		773		-40		40

		8/18/00		9423		1		0		-1		10256																				872		833		-60		60

		8/21/00		9393		1		0		1		-8530																				842		863		-30		30

		8/22/00		9373		0		1		1		-8530																				822		843		-20		-20

		8/23/00		9292		0		0		-1		10054																				741		762		-81		-81

		8/24/00		9172		0		0		-1		10054																				621		882		-120		120

		8/25/00		9152		1		0		-1		10054																				601		902		-20		20

		8/28/00		9373		1		0		1		-8692																				822		681		221		-221

		8/29/00		9523		0		1		1		-8692																				972		831		150		150

		8/30/00		9433		0		1		-1		10174																				882		741		-90		-90

		8/31/00		9393		0		1		-1		10174																				842		781		-40		40

		9/1/00		9423		1		0		-1		10174																				872		751		30		-30

		9/4/00		9493		1		0		1		-8812																				942		681		70		-70

		9/5/00		9824		0		1		1		-8812																				1273		1012		331		331

		9/6/00		9633		1		0		-1		10454																				1082		821		-191		-191

		9/7/00		9733		0		0		1		-9012																				1182		721		100		-100

		9/8/00		9773		0		1		1		-9012																				1222		761		40		40

		9/11/00		9723		0		1		-1		10434																				1172		711		-50		-50

		9/12/00		9623		1		0		-1		10434																				1072		811		-100		100

		9/13/00		9653		0		0		1		-8872																				1102		781		30		-30

		9/14/00		9593		1		0		1		-8872																				1042		721		-60		-60

		9/15/00		9723		0		0		1		-8872																				1172		851		130		130

		9/18/00		9643		0		0		1		-8872																				1092		771		-80		-80

		9/19/00		9623		0		1		1		-8872																				1072		751		-20		-20

		9/20/00		9503		0		0		-1		10134																				952		631		-120		-120

		9/21/00		9473		0		0		-1		10134																				922		661		-30		30

		9/22/00		9352		1		0		-1		10134																				801		782		-121		121

		9/25/00		9433		1		0		1		-8732																				882		701		81		-81

		9/26/00		9493		0		0		1		-8732																				942		761		60		60

		9/27/00		9523		0		0		1		-8732																				972		791		30		30

		9/28/00		9523		1		0		1		-8732																				972		791		0		0

		9/29/00		9603		0		1		1		-8732																				1052		871		80		80

		10/2/00		9483		0		0		-1		10234																				932		751		-120		-120

		10/3/00		9503		0		0		-1		10234																				952		731		20		-20

		10/4/00		9503		1		0		-1		10234																				952		731		0		0

		10/6/00		9533		0		1		1		-8832																				982		701		30		-30

		10/9/00		9473		0		1		-1		10114																				922		641		-60		-60

		10/10/00		9403		1		0		-1		10114																				852		711		-70		70

		10/11/00		9453		0		1		1		-8792																				902		661		50		-50

		10/12/00		9473		0		1		-1		10154																				922		681		20		20

		10/13/00		9192		1		0		-1		10154																				641		962		-281		281

		10/16/00		9423		0		1		1		-8692																				872		731		231		-231

		10/17/00		9322		1		0		-1		9952																				771		630		-101		-101

		10/18/00		9423		0		0		1		-8894																				872		529		101		-101

		10/19/00		9332		0		0		1		-8894																				781		438		-91		-91

		10/20/00		9373		0		1		1		-8894																				822		479		41		41

		10/23/00		9172		0		1		-1		9450																				621		278		-201		-201

		10/24/00		9072		1		0		-1		9450																				521		378		-100		100

		10/25/00		9182		1		0		1		-8914																				631		268		110		-110

		10/26/00		9373		0		1		1		-8914																				822		459		191		191

		10/27/00		9363		0		1		-1		9812																				812		449		-10		-10

		10/30/00		9272		0		1		-1		9812																				721		540		-91		91

		10/31/00		9182		0		1		-1		9812																				631		630		-90		90

		11/2/00		9242		0		0		-1		9812																				691		570		60		-60

		11/3/00		9202		0		1		-1		9812																				651		610		-40		40

		11/6/00		9162		1		0		-1		9812																				611		650		-40		40

		11/7/00		9132		0		1		1		-8452																				581		680		-30		30

		11/8/00		9212		0		1		-1		9972																				661		760		80		80

		11/9/00		9122		1		0		-1		9972																				571		850		-90		90

		11/10/00		9132		0		0		1		-8292																				581		840		10		-10

		11/13/00		9132		0		1		1		-8292																				581		840		0		0

		11/14/00		9072		0		0		-1		9852																				521		780		-60		-60

		11/15/00		9142		0		1		-1		9852																				591		710		70		-70

		11/16/00		9182		0		0		-1		9852																				631		670		40		-40

		11/17/00		9172		1		0		-1		9852																				621		680		-10		10

		11/20/00		9172		1		0		1		-8492																				621		680		0		0

		11/21/00		9312		1		0		1		-8492																				761		820		140		140

		11/22/00		9423		1		0		1		-8492																				872		931		111		111

		11/23/00		9463		1		0		1		-8492																				912		971		40		40

		11/24/00		9673		0		1		1		-8492																				1122		1181		210		210

		11/27/00		9703		0		0		-1		10914																				1152		1211		30		30

		11/28/00		9623		1		0		-1		10914																				1072		1291		-80		80

		11/29/00		9623		1		0		1		-8332																				1072		1291		0		0

		11/30/00		9523		1		0		1		-8332																				972		1191		-100		-100

		12/4/00		9523		0		0		1		-8332																				972		1191		0		0

		12/5/00		9583		1		0		1		-8332																				1032		1251		60		60

		12/6/00		9703		1		0		1		-8332																				1152		1371		120		120

		12/7/00		9683		1		0		1		-8332																				1132		1351		-20		-20

		12/11/00		9703		1		0		1		-8332																				1152		1371		20		20

		12/12/00		9784		0		1		1		-8332																				1233		1452		81		81

		12/13/00		9763		0		1		-1		11194																				1212		1431		-21		-21

		12/14/00		9673		1		0		-1		11194																				1122		1521		-90		90

		12/15/00		9693		0		1		1		-8192																				1142		1501		20		-20

		12/18/00		9723		0		1		-1		11254																				1172		1531		30		30

		12/19/00		9673		0		0		-1		11254																				1122		1581		-50		50

		12/20/00		9673		0		1		-1		11254																				1122		1581		0		0

		12/21/00		9573		1		0		-1		11254																				1022		1681		-100		100

		12/22/00		9673		0		1		1		-8092																				1122		1581		100		-100

		12/27/00		9533		0		0		-1		10974																				982		1441		-140		-140

		12/28/00		9623		1		0		-1		10974																				1072		1351		90		-90

		12/29/00		9593		0		1		1		-8212																				1042		1381		-30		30

		1/2/01		9543		1		0		-1		10874																				992		1331		-50		-50

		1/3/01		9874		1		0		1		-8874																				1323		1000		331		-331

		1/4/01		10325		0		1		1		-8874																				1774		1451		451		451

		1/5/01		10084		1		0		-1		11294																				1533		1210		-241		-241

		1/8/01		10275		0		0		1		-9256																				1724		1019		191		-191

		1/9/01		10275		0		0		1		-9256																				1724		1019		0		0

		1/10/01		10295		0		0		1		-9256																				1744		1039		20		20

		1/11/01		10325		1		0		1		-9256																				1774		1069		30		30

		1/12/01		10515		0		1		1		-9256																				1964		1259		190		190

		1/15/01		10435		1		0		-1		11614																				1884		1179		-80		-80

		1/16/01		10485		0		0		1		-9356																				1934		1129		50		-50

		1/17/01		10475		0		0		1		-9356																				1924		1119		-10		-10

		1/18/01		10505		0		0		1		-9356																				1954		1149		30		30

		1/19/01		10475		0		1		1		-9356																				1924		1119		-30		-30

		1/22/01		10405		0		1		-1		11454																				1854		1049		-70		-70

		1/23/01		10425		0		0		-1		11454																				1874		1029		20		-20

		1/24/01		10375		1		0		-1		11454																				1824		1079		-50		50

		1/25/01		10355		1		0		1		-9256																				1804		1099		-20		20

		1/26/01		10425		1		0		1		-9256																				1874		1169		70		70

		1/29/01		10465		0		0		1		-9256																				1914		1209		40		40

		1/30/01		10435		0		1		1		-9256																				1884		1179		-30		-30

		1/31/01		10425		0		0		-1		11594																				1874		1169		-10		-10

		2/1/01		10385		0		1		-1		11594																				1834		1209		-40		40

		2/2/01		10325		0		0		-1		11594																				1774		1269		-60		60

		2/5/01		10295		0		1		-1		11594																				1744		1299		-30		30

		2/6/01		10325		0		1		-1		11594																				1774		1269		30		-30

		2/7/01		10325		0		0		-1		11594																				1774		1269		0		0

		2/8/01		10375		0		0		-1		11594																				1824		1219		50		-50

		2/9/01		10355		0		0		-1		11594																				1804		1239		-20		20

		2/12/01		10355		1		0		-1		11594																				1804		1239		0		0

		2/13/01		10315		1		0		1		-9036																				1764		1279		-40		40

		2/14/01		10315		1		0		1		-9036																				1764		1279		0		0

		2/15/01		10345		0		0		1		-9036																				1794		1309		30		30

		2/16/01		10325		0		0		1		-9036																				1774		1289		-20		-20

		2/19/01		10345		0		1		1		-9036																				1794		1309		20		20

		2/20/01		10345		1		0		-1		11654																				1794		1309		0		0

		2/21/01		10365		0		0		1		-9076																				1814		1289		20		-20

		2/22/01		10395		1		0		1		-9076																				1844		1319		30		30

		2/23/01		10475		0		1		1		-9076																				1924		1399		80		80

		2/26/01		10505		1		0		-1		11934																				1954		1429		30		30

		2/28/01		10485		0		1		1		-9036																				1934		1449		-20		20

		3/1/01		10525		0		0		-1		12014																				1974		1489		40		40

		3/2/01		10505		0		0		-1		12014																				1954		1509		-20		20

		3/5/01		10575		0		0		-1		12014																				2024		1439		70		-70

		3/6/01		10525		1		0		-1		12014																				1974		1489		-50		50

		3/7/01		10555		1		0		1		-9096																				2004		1459		30		-30

		3/8/01		10786		0		1		1		-9096																				2235		1690		231		231

		3/9/01		10646		0		1		-1		12196																				2095		1550		-140		-140

		3/12/01		10525		0		1		-1		12196																				1974		1671		-121		121

		3/13/01		10395		1		0		-1		12196																				1844		1801		-130		130

		3/14/01		10495		1		0		1		-8794																				1944		1701		100		-100

		3/15/01		10575		1		0		1		-8794																				2024		1781		80		80

		3/16/01		10726		1		0		1		-8794																				2175		1932		151		151

		3/19/01		10746		0		1		1		-8794																				2195		1952		20		20

		3/20/01		10475		0		1		-1		12156																				1924		1681		-271		-271

		3/21/01		10375		0		0		-1		12156																				1824		1781		-100		100

		3/22/01		10315		0		0		-1		12156																				1764		1841		-60		60

		3/23/01		10335		1		0		-1		12156																				1784		1821		20		-20

		3/26/01		10375		0		1		1		-8594																				1824		1781		40		-40

		3/27/01		10375		1		0		-1		12156																				1824		1781		0		0

		3/28/01		10425		1		0		1		-8694																				1874		1731		50		-50

		3/29/01		10425		1		0		1		-8694																				1874		1731		0		0

		3/30/01		10525		0		0		1		-8694																				1974		1831		100		100

		4/2/01		10535		1		0		1		-8694																				1984		1841		10		10

		4/3/01		10826		0		1		1		-8694																				2275		2132		291		291

		4/4/01		10555		0		1		-1		12416																				2004		1861		-271		-271

		4/5/01		10696		1		0		-1		12416																				2145		1720		141		-141

		4/6/01		10736		1		0		1		-9056																				2185		1680		40		-40

		4/9/01		10846		1		0		1		-9056																				2295		1790		110		110

		4/10/01		11327		0		0		1		-9056																				2776		2271		481		481

		4/11/01		11037		1		0		1		-9056																				2486		1981		-290		-290

		4/12/01		11047		0		1		1		-9056																				2496		1991		10		10

		4/17/01		10896		0		0		-1		12736																				2345		1840		-151		-151

		4/18/01		11027		0		1		-1		12736																				2476		1709		131		-131

		4/19/01		11016		0		1		-1		12736																				2465		1720		-11		11

		4/20/01		10876		0		1		-1		12736																				2325		1860		-140		140

		4/23/01		10756		0		1		-1		12736																				2205		1980		-120		120

		4/24/01		10485		0		1		-1		12736																				1934		2251		-271		271

		4/26/01		10575		0		1		-1		12736																				2024		2161		90		-90

		4/27/01		10335		1		0		-1		12736																				1784		2401		-240		240

		4/30/01		10575		0		1		1		-8414																				2024		2161		240		-240

		5/2/01		10525		0		1		-1		12636																				1974		2111		-50		-50

		5/3/01		10385		0		1		-1		12636																				1834		2251		-140		140

		5/4/01		10425		0		0		-1		12636																				1874		2211		40		-40

		5/7/01		10385		0		1		-1		12636																				1834		2251		-40		40

		5/8/01		10375		0		1		-1		12636																				1824		2261		-10		10

		5/9/01		10375		0		1		-1		12636																				1824		2261		0		0

		5/10/01		10325		0		0		-1		12636																				1774		2311		-50		50

		5/11/01		10355		1		0		-1		12636																				1804		2281		30		-30

		5/14/01		10505		1		0		1		-8374																				1954		2131		150		-150

		5/15/01		10706		1		0		1		-8374																				2155		2332		201		201

		5/16/01		10726		1		0		1		-8374																				2175		2352		20		20

		5/17/01		10796		1		0		1		-8374																				2245		2422		70		70

		5/18/01		10996		1		0		1		-8374																				2445		2622		200		200

		5/21/01		11027		1		0		1		-8374																				2476		2653		31		31

		5/22/01		11027		0		1		1		-8374																				2476		2653		0		0

		5/23/01		10816		0		1		-1		13258																				2265		2442		-211		-211

		5/24/01		10696		0		1		-1		13258																				2145		2562		-120		120

		5/25/01		10495		1		0		-1		13258																				1944		2763		-201		201

		5/28/01		10796		1		0		1		-8334																				2245		2462		301		-301

		5/29/01		10776		0		0		1		-8334																				2225		2442		-20		-20

		5/30/01		10826		0		1		1		-8334																				2275		2492		50		50

		5/31/01		10726		0		1		-1		13118																				2175		2392		-100		-100

		6/1/01		10766		1		0		-1		13118																				2215		2352		40		-40

		6/4/01		10846		0		0		1		-8574																				2295		2272		80		-80

		6/5/01		10876		0		1		1		-8574																				2325		2302		30		30

		6/6/01		10646		0		1		-1		12718																				2095		2072		-230		-230

		6/7/01		10525		1		0		-1		12718																				1974		2193		-121		121

		6/8/01		10525		1		0		1		-8332																				1974		2193		0		0

		6/11/01		10605		0		1		1		-8332																				2054		2273		80		80

		6/12/01		10475		0		1		-1		12618																				1924		2143		-130		-130

		6/13/01		10195		0		1		-1		12618																				1644		2423		-280		280

		6/15/01		10174		0		1		-1		12618																				1623		2444		-21		21

		6/18/01		9834		0		1		-1		12618																				1283		2784		-340		340

		6/19/01		9473		1		0		-1		12618																				922		3145		-361		361

		6/20/01		9363		1		0		1		-6108																				812		3255		-110		110

		6/21/01		9623		0		0		1		-6108																				1072		3515		260		260

		6/22/01		9733		1		0		1		-6108																				1182		3625		110		110

		6/25/01		9824		1		0		1		-6108																				1273		3716		91		91

		6/26/01		10124		0		1		1		-6108																				1573		4016		300		300

		6/27/01		10174		0		0		-1		14240																				1623		4066		50		50

		6/28/01		10114		0		1		-1		14240																				1563		4126		-60		60

		6/29/01		10034		0		1		-1		14240																				1483		4206		-80		80

		7/2/01		10054		0		0		-1		14240																				1503		4186		20		-20

		7/3/01		10074		0		1		-1		14240																				1523		4166		20		-20

		7/4/01		10034		1		0		-1		14240																				1483		4206		-40		40

		7/5/01		10124		1		0		1		-6008																				1573		4116		90		-90

		7/6/01		10174		1		0		1		-6008																				1623		4166		50		50

		7/9/01		10174		0		0		1		-6008																				1623		4166		0		0

		7/10/01		10124		0		0		1		-6008																				1573		4116		-50		-50

		7/11/01		10064		0		1		1		-6008																				1513		4056		-60		-60

		7/12/01		10014		0		1		-1		14020																				1463		4006		-50		-50

		7/13/01		9874		1		0		-1		14020																				1323		4146		-140		140

		7/16/01		9974		0		1		1		-5928																				1423		4046		100		-100

		7/17/01		9914		0		1		-1		13900																				1363		3986		-60		-60

		7/18/01		9824		1		0		-1		13900																				1273		4076		-90		90

		7/19/01		9824		1		0		1		-5748																				1273		4076		0		0

		7/20/01		9894		1		0		1		-5748																				1343		4146		70		70

		7/23/01		9914		0		1		1		-5748																				1363		4166		20		20

		7/24/01		9974		0		0		-1		14200																				1423		4226		60		60

		7/25/01		10054		0		1		-1		14200																				1503		4146		80		-80

		7/26/01		10024		0		0		-1		14200																				1473		4176		-30		30

		7/27/01		10034		0		1		-1		14200																				1483		4166		10		-10

		7/30/01		10024		1		0		-1		14200																				1473		4176		-10		10

		7/31/01		10074		1		0		1		-5948																				1523		4126		50		-50

		8/1/01		10104		1		0		1		-5948																				1553		4156		30		30

		8/2/01		10225		0		1		1		-5948																				1674		4277		121		121

		8/3/01		10124		1		0		-1		14300																				1573		4176		-101		-101

		8/6/01		10064		1		0		1		-5828																				1513		4236		-60		60

		8/7/01		10174		0		1		1		-5828																				1623		4346		110		110

		8/8/01		10174		0		1		-1		14520																				1623		4346		0		0

		8/9/01		10084		0		0		-1		14520																				1533		4436		-90		90

		8/10/01		10184		0		1		-1		14520																				1633		4336		100		-100

		8/13/01		10124		0		1		-1		14520																				1573		4396		-60		60

		8/14/01		10074		0		1		-1		14520																				1523		4446		-50		50

		8/16/01		10074		0		1		-1		14520																				1523		4446		0		0

		8/17/01		10024		1		0		-1		14520																				1473		4496		-50		50

		8/20/01		10054		0		0		1		-5588																				1503		4466		30		-30

		8/21/01		10044		1		0		1		-5588																				1493		4456		-10		-10

		8/22/01		10104		0		1		1		-5588																				1553		4516		60		60

		8/23/01		10124		0		1		-1		14660																				1573		4536		20		20

		8/24/01		10074		1		0		-1		14660																				1523		4586		-50		50

		8/27/01		10195		1		0		1		-5730																				1644		4465		121		-121

		37131		10335		1		0		1		-5730																				1784		4605		140		140

		37132		10325		0		0		1		-5730																				1774		4595		-10		-10

		37133		10425		0		1		1		-5730																				1874		4695		100		100

		37134		10245		0		0		-1		14760																				1694		4515		-180		-180

		37137		10174		1		0		-1		14760																				1623		4586		-71		71

		37138		10315		0		0		1		-5870																				1764		4445		141		-141

		37139		10425		0		1		1		-5870																				1874		4555		110		110

		37140		10305		1		0		-1		14740																				1754		4435		-120		-120

		37141		10475		0		0		1		-6210																				1924		4265		170		-170

		37144		10626		0		0		1		-6210																				2075		4416		151		151

		37145		10796		0		1		1		-6210																				2245		4586		170		170

		37146		10375		0		1		-1		14540																				1824		4165		-421		-421

		37147		10174		1		0		-1		14540																				1623		4366		-201		201

		37148		10375		0		1		1		-6210																				1824		4165		201		-201

		37151		10034		0		0		-1		13858																				1483		3824		-341		-341

		37152		10124		1		0		-1		13858																				1573		3734		90		-90

		37153		10626		0		1		1		-7394																				2075		3232		502		-502

		37154		10425		0		1		-1		13456																				1874		3031		-201		-201

		37155		10225		0		0		-1		13456																				1674		3231		-200		200

		37158		10235		0		1		-1		13456																				1684		3221		10		-10

		37159		10084		1		0		-1		13456																				1533		3372		-151		151

		37160		10164		1		0		1		-6872																				1613		3292		80		-80

		37161		10365		0		0		1		-6872																				1814		3493		201		201

		37162		10345		0		1		1		-6872																				1794		3473		-20		-20

		37165		10174		1		0		-1		13476																				1623		3302		-171		-171

		37166		10235		1		0		1		-6994																				1684		3241		61		-61

		37167		10425		1		0		1		-6994																				1874		3431		190		190

		37168		10495		1		0		1		-6994																				1944		3501		70		70

		37172		10676		0		1		1		-6994																				2125		3682		181		181

		37173		10575		0		1		-1		14156																				2024		3581		-101		-101

		37174		10475		0		1		-1		14156																				1924		3681		-100		100

		37175		10575		0		0		-1		14156																				2024		3581		100		-100

		37176		10485		0		0		-1		14156																				1934		3671		-90		90

		37179		10475		0		0		-1		14156																				1924		3681		-10		10

		37180		10435		1		0		-1		14156																				1884		3721		-40		40

		37181		10445		0		1		1		-6734																				1894		3711		10		-10

		37182		10235		0		0		-1		13736																				1684		3501		-210		-210

		37183		10295		0		1		-1		13736																				1744		3441		60		-60

		37186		10275		0		0		-1		13736																				1724		3461		-20		20

		37187		10315		0		1		-1		13736																				1764		3421		40		-40

		37188		10275		0		1		-1		13736																				1724		3461		-40		40

		37189		10134		0		1		-1		13736																				1583		3602		-141		141

		37190		10034		0		1		-1		13736																				1483		3702		-100		100

		37193		9874		0		1		-1		13736																				1323		3862		-160		160

		37194		9723		0		0		-1		13736																				1172		4013		-151		151

		37195		9773		1		0		-1		13736																				1222		3963		50		-50

		37197		9924		0		1		1		-6112																				1373		3812		151		-151

		37200		9784		0		1		-1		13456																				1233		3672		-140		-140

		37201		9773		1		0		-1		13456																				1222		3683		-11		11

		37202		9824		1		0		1		-6192																				1273		3632		51		-51

		37203		9834		1		0		1		-6192																				1283		3642		10		10

		37204		10014		0		0		1		-6192																				1463		3822		180		180

		37207		10044		0		0		1		-6192																				1493		3852		30		30

		37208		9974		0		1		1		-6192																				1423		3782		-70		-70

		37209		9824		0		1		-1		13456																				1273		3632		-150		-150

		37210		9773		0		1		-1		13456																				1222		3683		-51		51

		37211		9623		0		1		-1		13456																				1072		3833		-150		150

		37214		9613		1		0		-1		13456																				1062		3843		-10		10

		37215		9703		0		1		1		-5950																				1152		3753		90		-90

		37216		9543		1		0		-1		13136																				992		3593		-160		-160

		37217		9603		0		0		1		-6070																				1052		3533		60		-60

		37218		9573		0		0		1		-6070																				1022		3503		-30		-30

		37221		9603		0		0		1		-6070																				1052		3533		30		30

		37222		9603		1		0		1		-6070																				1052		3533		0		0

		37223		9613		0		1		1		-6070																				1062		3543		10		10

		37224		9523		1		0		-1		12976																				972		3453		-90		-90

		37225		9543		0		1		1		-6110																				992		3433		20		-20

		37228		9583		0		0		-1		13056																				1032		3473		40		40

		37229		9573		0		1		-1		13056																				1022		3483		-10		10

		37230		9573		0		1		-1		13056																				1022		3483		0		0

		37231		9533		1		0		-1		13056																				982		3523		-40		40

		37232		9543		1		0		1		-6030																				992		3513		10		-10

		37235		9583		0		1		1		-6030																				1032		3553		40		40

		37236		9523		0		1		-1		13016																				972		3493		-60		-60

		37237		9403		1		0		-1		13016																				852		3613		-120		120

		37238		9583		0		1		1		-6150																				1032		3433		180		-180

		37239		9523		0		1		-1		12896																				972		3373		-60		-60

		37242		9383		0		1		-1		12896																				832		3513		-140		140

		37243		9403		0		1		-1		12896																				852		3493		20		-20

		37244		9423		0		1		-1		12896																				872		3473		20		-20

		37245		9342		1		0		-1		12896																				791		3554		-81		81

		37246		9523		0		1		1		-6150																				972		3373		181		-181

		37252		9302		1		0		-1		12454																				751		3152		-221		-221

		37253		9563		0		1		1		-6672																				1012		2891		261		-261

		37258		9543		0		1		-1		12414																				992		2871		-20		-20

		37259		9403		0		0		-1		12414																				852		3011		-140		140

		37260		9443		0		1		-1		12414																				892		2971		40		-40

		37263		9443		0		1		-1		12414																				892		2971		0		0

		37264		9322		0		1		-1		12414																				771		3092		-121		121

		37265		9222		0		1		-1		12414																				671		3192		-100		100

		37266		9022		1		0		-1		12414																				471		3392		-200		200

		37267		9122		1		0		1		-5830																				571		3292		100		-100

		37270		9423		0		1		1		-5830																				872		3593		301		301

		37271		9322		1		0		-1		12814																				771		3492		-101		-101

		37272		9623		0		1		1		-6432																				1072		3191		301		-301

		37273		9603		0		0		-1		12774																				1052		3171		-20		-20

		37274		9623		1		0		-1		12774																				1072		3151		20		-20

		37277		9663		0		0		1		-6552																				1112		3111		40		-40

		37278		9723		0		1		1		-6552																				1172		3171		60		60

		37279		9663		0		1		-1		12774																				1112		3111		-60		-60

		37280		9583		0		0		-1		12774																				1032		3191		-80		80

		37281		9663		0		1		-1		12774																				1112		3111		80		-80

		37284		9643		0		1		-1		12774																				1092		3131		-20		20

		37285		9583		0		1		-1		12774																				1032		3191		-60		60

		37286		9483		1		0		-1		12774																				932		3291		-100		100

		37287		9583		1		0		1		-6392																				1032		3191		100		-100

		37288		9824		1		0		1		-6392																				1273		3432		241		241

		37291		9864		0		1		1		-6392																				1313		3472		40		40

		37292		9824		1		0		-1		13256																				1273		3432		-40		-40

		37293		9984		0		1		1		-6712																				1433		3272		160		-160

		37294		9924		0		1		-1		13136																				1373		3212		-60		-60

		37295		9864		0		1		-1		13136																				1313		3272		-60		60

		37298		9804		1		0		-1		13136																				1253		3332		-60		60

		37300		9844		1		0		1		-6552																				1293		3292		40		-40

		37301		9944		1		0		1		-6552																				1393		3392		100		100

		37302		10064		0		0		1		-6552																				1513		3512		120		120

		37305		10064		0		0		1		-6552																				1513		3512		0		0

		37306		10044		0		0		1		-6552																				1493		3492		-20		-20

		37307		10144		0		1		1		-6552																				1593		3592		100		100

		37308		10124		0		0		-1		13696																				1573		3572		-20		-20

		37309		10104		0		1		-1		13696																				1553		3592		-20		20

		37312		10024		1		0		-1		13696																				1473		3672		-80		80

		37313		10044		1		0		1		-6392																				1493		3652		20		-20

		37314		10164		0		0		1		-6392																				1613		3772		120		120

		37315		10124		0		1		1		-6392																				1573		3732		-40		-40

		37316		10184		0		1		-1		13976																				1633		3792		60		60

		37319		10205		0		1		-1		13976																				1654		3771		21		-21

		37320		10084		0		0		-1		13976																				1533		3892		-121		121

		37321		10084		0		0		-1		13976																				1533		3892		0		0

		37322		10084		0		0		-1		13976																				1533		3892		0		0

		37323		10124		1		0		-1		13976																				1573		3852		40		-40

		37326		10144		0		0		1		-6312																				1593		3832		20		-20

		37327		10144		1		0		1		-6312																				1593		3832		0		0

		37328		10164		0		0		1		-6312																				1613		3852		20		20

		37329		10225		0		1		1		-6312																				1674		3913		61		61

		37330		10144		1		0		-1		13976																				1593		3832		-81		-81

		37333		10305		0		1		1		-6634																				1754		3671		161		-161

		37334		10385		1		0		-1		14136																				1834		3751		80		80

		37335		10485		1		0		1		-6834																				1934		3651		100		-100

		37336		10646		0		1		1		-6834																				2095		3812		161		161

		37337		10565		1		0		-1		14296																				2014		3731		-81		-81

		37340		10646		1		0		1		-6996																				2095		3650		81		-81

		37341		10626		0		0		1		-6996																				2075		3630		-20		-20

		37342		10686		1		0		1		-6996																				2135		3690		60		60

		37343		10766		0		1		1		-6996																				2215		3770		80		80

		37348		10605		0		1		-1		14214																				2054		3609		-161		-161

		37349		10626		0		1		-1		14214																				2075		3588		21		-21

		37350		10666		1		0		-1		14214																				2115		3548		40		-40

		37351		10846		1		0		1		-7478																				2295		3368		180		-180

		37354		10946		0		1		1		-7478																				2395		3468		100		100

		37355		10946		0		0		-1		14414																				2395		3468		0		0

		37356		10966		1		0		-1		14414																				2415		3448		20		-20

		37357		11006		0		0		1		-7598																				2455		3408		40		-40

		37358		11027		0		0		1		-7598																				2476		3429		21		21

		37361		10445		1		0		1		-7598																				1894		2847		-582		-582

		37362		10746		0		1		1		-7598																				2195		3148		301		301

		37363		10626		0		1		-1		13654																				2075		3028		-120		-120

		37364		10605		0		1		-1		13654																				2054		3049		-21		21

		37365		10425		0		0		-1		13654																				1874		3229		-180		180

		37368		10465		1		0		-1		13654																				1914		3189		40		-40

		37369		10525		0		0		1		-7396																				1974		3129		60		-60

		37370		10525		1		0		1		-7396																				1974		3129		0		0

		37372		10545		1		0		1		-7396																				1994		3149		20		20

		37375		10746		0		1		1		-7396																				2195		3350		201		201

		37376		10766		1		0		-1		14136																				2215		3370		20		20

		37378		11006		0		1		1		-7876																				2455		3130		240		-240

		37379		10666		1		0		-1		13456																				2115		2790		-340		-340

		37382		10605		0		1		1		-7754																				2054		2851		-61		61

		37383		10646		0		0		-1		13538																				2095		2892		41		41

		37384		10646		0		0		-1		13538																				2095		2892		0		0

		37385		10706		1		0		-1		13538																				2155		2832		60		-60

		37386		10846		1		0		1		-8154																				2295		2692		140		-140

		37389		10886		0		0		1		-8154																				2335		2732		40		40

		37390		10886		1		0		1		-8154																				2335		2732		0		0

		37391		11087		1		0		1		-8154																				2536		2933		201		201

		37392		11187		0		1		1		-8154																				2636		3033		100		100

		37393		11006		0		0		-1		13858																				2455		2852		-181		-181

		37396		10986		1		0		-1		13858																				2435		2872		-20		20

		37397		11327		1		0		1		-8796																				2776		2531		341		-341

		37398		11568		1		0		1		-8796																				3017		2772		241		241

		37399		11788		0		0		1		-8796																				3237		2992		220		220

		37400		11728		1		0		1		-8796																				3177		2932		-60		-60

		37403		11808		1		0		1		-8796																				3257		3012		80		80

		37404		11909		1		0		1		-8796																				3358		3113		101		101

		37405		12049		0		1		1		-8796																				3498		3253		140		140

		37407		11949		0		1		-1		15102																				3398		3153		-100		-100

		37410		11828		0		1		-1		15102																				3277		3274		-121		121

		37411		11628		0		1		-1		15102																				3077		3474		-200		200

		37412		11488		1		0		-1		15102																				2937		3614		-140		140

		37413		11828		1		0		1		-8554																				3277		3274		340		-340

		37414		12109		0		1		1		-8554																				3558		3555		281		281

		37418		12029		0		0		-1		15504																				3478		3475		-80		-80

		37419		12029		0		1		-1		15504																				3478		3475		0		0

		37420		11808		0		1		-1		15504																				3257		3696		-221		221

		37421		11548		0		1		-1		15504																				2997		3956		-260		260

		37424		11548		0		0		-1		15504																				2997		3956		0		0

		37425		11648		1		0		-1		15504																				3097		3856		100		-100

		37426		11728		0		0		1		-7952																				3177		3776		80		-80

		37427		11588		0		1		1		-7952																				3037		3636		-140		-140

		37428		11548		0		1		0		3596																				2997		3596		-40		-40





Brisa2

		



Buy and hold

Negociação



Cimpor1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5934		0		0		0		0				Resultado final:				2271				"Buy and hold":				379								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5950		0		0		0		0								11.33								1.89				0		0		0		0		0.00		0.00		0.00

		6/14/00		5934		0		1		0		0				Nº. de negócios:				67												-16		0		-16		0		-0.08		0.00		0.00

		6/15/00		5742		1		0		0		0																				-209		0		-192		0		-1.04		0.00		0.00

		6/16/00		6415		1		0		1		-6415																				465		0		674		0		2.32		0.00		-3.36

		6/19/00		6415		0		1		1		-6415																				465		0		0		0		2.32		0.00		-3.36

		6/20/00		6258		1		0		0		-157																				308		-157.177888		-157		-157		1.54		-0.78		-4.14

		6/21/00		6303		0		1		1		-6460																				353		-157.177888		45		0		1.76		-0.78		-4.37

		6/23/00		6207		0		1		0		-253																				257		-253.409248		-96		-96		1.28		-1.26		-4.85

		6/26/00		6194		0		0		0		-253																				244		-253.409248		-13		0		1.22		-1.26		-4.78

		6/27/00		6156		0		0		0		-253																				205		-253.409248		-38		0		1.02		-1.26		-4.59

		6/28/00		6149		1		0		0		-253																				199		-253.409248		-6		0		0.99		-1.26		-4.56

		6/29/00		6175		1		0		1		-6428																				225		-253.409248		26		0		1.12		-1.26		-4.69

		6/30/00		6335		1		0		1		-6428																				385		-93.023648		160		160		1.92		-0.46		-3.89

		7/3/00		6383		1		0		1		-6428																				433		-44.907968		48		48		2.16		-0.22		-3.65

		7/4/00		6415		1		0		1		-6428																				465		-12.830848		32		32		2.32		-0.06		-3.49

		7/5/00		6560		0		0		1		-6428																				609		131.516192		144		144		3.04		0.66		-2.77

		7/6/00		6550		0		1		1		-6428																				600		121.893056		-10		-10		2.99		0.61		-2.82

		7/7/00		6451		1		0		0		22				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						500		22.453984		-99		-99		2.50		0.11		-3.31

		7/10/00		6486		1		0		1		-6464				7353				0.005501328						0.74						536		22.453984		35		0		2.67		0.11		-3.49

		7/11/00		6563		0		0		1		-6464																				613		99.439072		77		77		3.06		0.50		-3.10

		7/12/00		6576		0		0		1		-6464																				626		112.26992		13		13		3.12		0.56		-3.04

		7/13/00		6573		0		0		1		-6464				Sharpe Ratio (SR):																622		109.062208		-3		-3		3.10		0.54		-3.06

		7/14/00		6576		0		0		1		-6464				Média do retorno:								SR(BH)*:		SR(N)*:						626		112.26992		3		3		3.12		0.56		-3.04

		7/17/00		6579		0		0		1		-6464				1405.32		2058.05						1.166		2.715						629		115.477632		3		3		3.14		0.58		-3.02

		7/18/00		6592		0		0		1		-6464				Desv. padrão do retorno:																642		128.30848		13		13		3.20		0.64		-2.96

		7/19/00		6582		0		0		1		-6464				1205.58		757.99						SR(BH)**:		SR(N)**:						632		118.685344		-10		-10		3.15		0.59		-3.01

		7/20/00		6736		0		0		1		-6464												0.005		0.037						786		272.65552		154		154		3.92		1.36		-2.24

		7/21/00		6784		1		0		1		-6464				Notas:																834		320.7712		48		48		4.16		1.60		-2.00

		7/24/00		7057		1		0		1		-6464																				1107		593.42672		273		273		5.52		2.96		-0.64

		7/25/00		7362		0		0		1		-6464				- Ret(BH): Retorno do Buy and Hold.																1411		898.15936		305		305		7.04		4.48		0.88

		7/26/00		7253		1		0		1		-6464				- Ret(N): Retorno da Negociação.																1302		789.097152		-109		-109		6.50		3.94		0.34

		7/27/00		7458		0		0		1		-6464				- Baseline para a SR: 0%.																1508		994.39072		205		205		7.52		4.96		1.36

		7/28/00		7564		0		1		1		-6464																				1613		1100.245216		106		106		8.05		5.49		1.89

		7/31/00		7282		0		0		0		818																				1331		817.96656		-282		-282		6.64		4.08		0.48

		8/1/00		7346		0		1		0		818																				1395		817.96656		64		0		6.96		4.08		0.16

		8/2/00		7301		0		0		0		818																				1350		817.96656		-45		0		6.74		4.08		0.38

		8/3/00		7304		1		0		0		818																				1354		817.96656		3		0		6.75		4.08		0.37

		8/4/00		7378		1		0		1		-6560																				1427		817.96656		74		0		7.12		4.08		0.00

		8/7/00		7432		0		0		1		-6560																				1482		872.497664		55		55		7.39		4.35		0.27

		8/8/00		7506		0		0		1		-6560																				1556		946.27504		74		74		7.76		4.72		0.64

		8/9/00		7506		0		0		1		-6560																				1556		946.27504		0		0		7.76		4.72		0.64

		8/10/00		7519		0		0		1		-6560																				1569		959.105888		13		13		7.82		4.78		0.70

		8/11/00		7509		1		0		1		-6560																				1559		949.482752		-10		-10		7.78		4.74		0.66

		8/14/00		7538		1		0		1		-6560																				1588		978.35216		29		29		7.92		4.88		0.80

		8/16/00		7622		1		0		1		-6560																				1671		1061.752672		83		83		8.34		5.30		1.22

		8/17/00		7673		1		0		1		-6560																				1723		1113.076064		51		51		8.59		5.55		1.47

		8/18/00		7779		0		0		1		-6560																				1828		1218.93056		106		106		9.12		6.08		2.00

		8/21/00		7779		1		0		1		-6560																				1828		1218.93056		0		0		9.12		6.08		2.00

		8/22/00		8006		0		0		1		-6560																				2056		1446.678112		228		228		10.26		7.22		3.14

		8/23/00		7929		0		0		1		-6560																				1979		1369.693024		-77		-77		9.87		6.83		2.75

		8/24/00		7763		1		0		1		-6560																				1812		1202.892		-167		-167		9.04		6.00		1.92

		8/25/00		7968		0		1		1		-6560																				2018		1408.185568		205		205		10.06		7.02		2.94

		8/28/00		7920		0		1		0		1360																				1970		1360.069888		-48		-48		9.82		6.78		2.70

		8/29/00		7817		0		0		0		1360																				1867		1360.069888		-103		0		9.31		6.78		3.22

		8/30/00		7830		0		1		0		1360																				1880		1360.069888		13		0		9.38		6.78		3.15

		8/31/00		7788		0		1		0		1360																				1838		1360.069888		-42		0		9.17		6.78		3.36

		9/1/00		7699		0		1		0		1360																				1748		1360.069888		-90		0		8.72		6.78		3.81

		9/4/00		7557		0		0		0		1360																				1607		1360.069888		-141		0		8.02		6.78		4.51

		9/5/00		7580		0		0		0		1360																				1630		1360.069888		22		0		8.13		6.78		4.40

		9/6/00		7602		1		0		0		1360																				1652		1360.069888		22		0		8.24		6.78		4.29

		9/7/00		7715		1		0		1		-6354																				1764		1360.069888		112		0		8.80		6.78		3.73

		9/8/00		7974		0		1		1		-6354																				2024		1619.89456		260		260		10.10		8.08		5.02

		9/11/00		7878		0		0		0		1524																				1928		1523.6632		-96		-96		9.62		7.60		4.54

		9/12/00		7910		0		1		0		1524																				1960		1523.6632		32		0		9.78		7.60		4.38

		9/13/00		7872		0		0		0		1524																				1921		1523.6632		-38		0		9.58		7.60		4.58

		9/14/00		7859		1		0		0		1524																				1909		1523.6632		-13		0		9.52		7.60		4.64

		9/15/00		7910		0		0		1		-6387																				1960		1523.6632		51		0		9.78		7.60		4.38

		9/18/00		7891		1		0		1		-6387																				1941		1504.416928		-19		-19		9.68		7.50		4.29

		9/19/00		7955		1		0		1		-6387																				2005		1568.571168		64		64		10.00		7.82		4.61

		9/20/00		7997		1		0		1		-6387																				2047		1610.271424		42		42		10.21		8.03		4.82

		9/21/00		8125		1		0		1		-6387																				2175		1738.579904		128		128		10.85		8.67		5.46

		9/22/00		8067		1		0		1		-6387																				2117		1680.841088		-58		-58		10.56		8.38		5.17

		9/25/00		8119		1		0		1		-6387																				2168		1732.16448		51		51		10.82		8.64		5.42

		9/26/00		8180		1		0		1		-6387																				2229		1793.111008		61		61		11.12		8.94		5.73

		9/27/00		8212		1		0		1		-6387																				2261		1825.188128		32		32		11.28		9.10		5.89

		9/28/00		8218		1		0		1		-6387																				2268		1831.603552		6		6		11.31		9.14		5.92

		9/29/00		8276		1		0		1		-6387																				2326		1889.342368		58		58		11.60		9.42		6.21

		10/2/00		8282		0		1		1		-6387																				2332		1895.757792		6		6		11.63		9.46		6.24

		10/3/00		8196		1		0		0		1809																				2245		1809.149568		-87		-87		11.20		9.02		5.81

		10/4/00		8263		1		0		1		-6454																				2313		1809.149568		67		0		11.54		9.02		5.47

		10/6/00		8295		1		0		1		-6454																				2345		1841.226688		32		32		11.70		9.18		5.63

		10/9/00		8263		1		0		1		-6454																				2313		1809.149568		-32		-32		11.54		9.02		5.47

		10/10/00		8324		0		0		1		-6454																				2374		1870.096096		61		61		11.84		9.33		5.78

		10/11/00		8308		0		1		1		-6454																				2358		1854.057536		-16		-16		11.76		9.25		5.70

		10/12/00		8215		0		0		0		1761																				2265		1761.033888		-93		-93		11.30		8.78		5.23

		10/13/00		8173		0		0		0		1761																				2223		1761.033888		-42		0		11.09		8.78		5.44

		10/16/00		8122		0		0		0		1761																				2172		1761.033888		-51		0		10.83		8.78		5.70

		10/17/00		8340		0		0		0		1761																				2390		1761.033888		218		0		11.92		8.78		4.61

		10/18/00		8253		1		0		0		1761																				2303		1761.033888		-87		0		11.49		8.78		5.04

		10/19/00		8340		0		0		1		-6579																				2390		1761.033888		87		0		11.92		8.78		4.61

		10/20/00		8340		0		1		1		-6579																				2390		1761.033888		0		0		11.92		8.78		4.61

		10/23/00		8311		0		1		0		1732																				2361		1732.16448		-29		-29		11.78		8.64		4.46

		10/24/00		8212		0		0		0		1732																				2261		1732.16448		-99		0		11.28		8.64		4.96

		10/25/00		8183		1		0		0		1732																				2233		1732.16448		-29		0		11.14		8.64		5.10

		10/26/00		8340		0		0		1		-6608																				2390		1732.16448		157		0		11.92		8.64		4.32

		10/27/00		8340		0		0		1		-6608																				2390		1732.16448		0		0		11.92		8.64		4.32

		10/30/00		8298		0		0		1		-6608																				2348		1690.464224		-42		-42		11.71		8.43		4.11

		10/31/00		8391		1		0		1		-6608																				2441		1783.487872		93		93		12.18		8.90		4.58

		11/2/00		8443		0		1		1		-6608																				2492		1834.811264		51		51		12.43		9.15		4.83

		11/3/00		8372		0		0		0		1764																				2422		1764.2416		-71		-71		12.08		8.80		4.48

		11/6/00		8398		0		0		0		1764																				2447		1764.2416		26		0		12.21		8.80		4.35

		11/7/00		8356		0		0		0		1764																				2406		1764.2416		-42		0		12.00		8.80		4.56

		11/8/00		8385		1		0		0		1764																				2435		1764.2416		29		0		12.14		8.80		4.42

		11/9/00		8404		0		0		1		-6640																				2454		1764.2416		19		0		12.24		8.80		4.32

		11/10/00		8430		0		0		1		-6640																				2480		1789.903296		26		26		12.37		8.93		4.45

		11/13/00		8382		0		0		1		-6640																				2431		1741.787616		-48		-48		12.13		8.69		4.21

		11/14/00		8414		1		0		1		-6640																				2464		1773.864736		32		32		12.29		8.85		4.37

		11/15/00		8423		0		0		1		-6640																				2473		1783.487872		10		10		12.34		8.90		4.42

		11/16/00		8363		0		0		1		-6640																				2412		1722.541344		-61		-61		12.03		8.59		4.11

		11/17/00		8423		0		0		1		-6640																				2473		1783.487872		61		61		12.34		8.90		4.42

		11/20/00		8404		0		1		1		-6640																				2454		1764.2416		-19		-19		12.24		8.80		4.32

		11/21/00		8398		1		0		0		1758																				2447		1757.826176		-6		-6		12.21		8.77		4.29

		11/22/00		8353		0		0		1		-6595																				2403		1757.826176		-45		0		11.98		8.77		4.51

		11/23/00		8372		1		0		1		-6595																				2422		1777.072448		19		19		12.08		8.86		4.61

		11/24/00		8388		0		0		1		-6595																				2438		1793.111008		16		16		12.16		8.94		4.69

		11/27/00		8391		1		0		1		-6595																				2441		1796.31872		3		3		12.18		8.96		4.70

		11/28/00		8388		1		0		1		-6595																				2438		1793.111008		-3		-3		12.16		8.94		4.69

		11/29/00		8414		0		1		1		-6595																				2464		1818.772704		26		26		12.29		9.07		4.82

		11/30/00		8391		1		0		0		1796																				2441		1796.31872		-22		-22		12.18		8.96		4.70

		12/4/00		8423		1		0		1		-6627																				2473		1796.31872		32		0		12.34		8.96		4.54

		12/5/00		8439		0		0		1		-6627																				2489		1812.35728		16		16		12.42		9.04		4.62

		12/6/00		8472		0		1		1		-6627																				2521		1844.4344		32		32		12.58		9.20		4.78

		12/7/00		8456		0		0		0		1828																				2505		1828.39584		-16		-16		12.50		9.12		4.70

		12/11/00		8494		0		0		0		1828																				2544		1828.39584		38		0		12.69		9.12		4.51

		12/12/00		8456		0		0		0		1828																				2505		1828.39584		-38		0		12.50		9.12		4.70

		12/13/00		8456		0		0		0		1828																				2505		1828.39584		0		0		12.50		9.12		4.70

		12/14/00		8459		1		0		0		1828																				2508		1828.39584		3		0		12.51		9.12		4.69

		12/15/00		8497		0		0		1		-6669																				2547		1828.39584		38		0		12.70		9.12		4.50

		12/18/00		8504		0		1		1		-6669																				2553		1834.811264		6		6		12.74		9.15		4.53

		12/19/00		8475		0		0		0		1806																				2524		1805.941856		-29		-29		12.59		9.01		4.38

		12/20/00		8500		0		1		0		1806																				2550		1805.941856		26		0		12.72		9.01		4.26

		12/21/00		8500		1		0		0		1806																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/22/00		8500		0		0		1		-6694																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/27/00		8407		0		0		1		-6694																				2457		1712.918208		-93		-93		12.26		8.54		3.79

		12/28/00		8504		0		0		1		-6694																				2553		1809.149568		96		96		12.74		9.02		4.27

		12/29/00		8516		0		0		1		-6694																				2566		1821.980416		13		13		12.80		9.09		4.34

		1/2/01		8427		0		0		1		-6694																				2476		1732.16448		-90		-90		12.35		8.64		3.89

		1/3/01		8472		0		1		1		-6694																				2521		1777.072448		45		45		12.58		8.86		4.11

		1/4/01		8340		0		0		0		1646																				2390		1645.556256		-132		-132		11.92		8.21		3.46

		1/5/01		8186		0		0		0		1646																				2236		1645.556256		-154		0		11.15		8.21		4.22

		1/8/01		8385		0		1		0		1646																				2435		1645.556256		199		0		12.14		8.21		3.23

		1/9/01		8202		1		0		0		1646																				2252		1645.556256		-183		0		11.23		8.21		4.14

		1/10/01		8279		1		0		1		-6634																				2329		1645.556256		77		0		11.62		8.21		3.76

		1/11/01		8456		1		0		1		-6634																				2505		1821.980416		176		176		12.50		9.09		4.64

		1/12/01		8504		1		0		1		-6634																				2553		1870.096096		48		48		12.74		9.33		4.88

		1/15/01		8549		1		0		1		-6634																				2598		1915.004064		45		45		12.96		9.55		5.10

		1/16/01		8504		0		0		1		-6634																				2553		1870.096096		-45		-45		12.74		9.33		4.88

		1/17/01		8533		1		0		1		-6634																				2582		1898.965504		29		29		12.88		9.47		5.02

		1/18/01		8581		0		0		1		-6634																				2630		1947.081184		48		48		13.12		9.71		5.26

		1/19/01		8581		0		1		1		-6634																				2630		1947.081184		0		0		13.12		9.71		5.26

		1/22/01		8456		1		0		0		1822																				2505		1821.980416		-125		-125		12.50		9.09		4.64

		1/23/01		8587		1		0		1		-6765																				2637		1821.980416		132		0		13.15		9.09		3.98

		1/24/01		8581		1		0		1		-6765																				2630		1815.564992		-6		-6		13.12		9.06		3.95

		1/25/01		8767		1		0		1		-6765																				2816		2001.612288		186		186		14.05		9.98		4.88

		1/26/01		8917		1		0		1		-6765																				2967		2152.374752		151		151		14.80		10.74		5.63

		1/29/01		8982		0		0		1		-6765																				3031		2216.528992		64		64		15.12		11.06		5.95

		1/30/01		8953		1		0		1		-6765																				3002		2187.659584		-29		-29		14.98		10.91		5.81

		1/31/01		8985		1		0		1		-6765																				3034		2219.736704		32		32		15.14		11.07		5.97

		2/1/01		9302		0		0		1		-6765																				3352		2537.300192		318		318		16.72		12.66		7.55

		2/2/01		9367		1		0		1		-6765																				3416		2601.454432		64		64		17.04		12.98		7.87

		2/5/01		9302		1		0		1		-6765																				3352		2537.300192		-64		-64		16.72		12.66		7.55

		2/6/01		9399		0		0		1		-6765																				3448		2633.531552		96		96		17.20		13.14		8.03

		2/7/01		9399		0		0		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/8/01		9399		0		1		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/9/01		9017		0		1		0		2252																				3067		2251.813824		-382		-382		15.30		11.23		6.13

		2/12/01		8683		0		0		0		2252																				2733		2251.813824		-334		0		13.63		11.23		7.79

		2/13/01		8658		1		0		0		2252																				2707		2251.813824		-26		0		13.50		11.23		7.92

		2/14/01		8600		1		0		1		-6348																				2650		2251.813824		-58		0		13.22		11.23		8.21

		2/15/01		8664		1		0		1		-6348																				2714		2315.968064		64		64		13.54		11.55		8.53

		2/16/01		8828		1		0		1		-6348																				2877		2479.561376		164		164		14.35		12.37		9.34

		2/19/01		8837		1		0		1		-6348																				2887		2489.184512		10		10		14.40		12.42		9.39

		2/20/01		9142		0		0		1		-6348																				3192		2793.917152		305		305		15.92		13.94		10.91

		2/21/01		9087		1		0		1		-6348																				3137		2739.386048		-55		-55		15.65		13.66		10.64

		2/22/01		9103		1		0		1		-6348																				3153		2755.424608		16		16		15.73		13.74		10.72

		2/23/01		9190		1		0		1		-6348																				3240		2842.032832		87		87		16.16		14.18		11.15

		2/26/01		9225		1		0		1		-6348																				3275		2877.317664		35		35		16.34		14.35		11.33

		2/28/01		9354		1		0		1		-6348																				3403		3005.626144		128		128		16.98		14.99		11.97

		3/1/01		9354		1		0		1		-6348																				3403		3005.626144		0		0		16.98		14.99		11.97

		3/2/01		9444		0		0		1		-6348																				3493		3095.44208		90		90		17.42		15.44		12.42

		3/5/01		9431		1		0		1		-6348																				3480		3082.611232		-13		-13		17.36		15.38		12.35

		3/6/01		9623		0		1		1		-6348																				3673		3275.073952		192		192		18.32		16.34		13.31

		3/7/01		9594		0		0		0		3246																				3644		3246.204544		-29		-29		18.18		16.19		13.17

		3/8/01		9559		1		0		0		3246																				3609		3246.204544		-35		0		18.00		16.19		13.34

		3/9/01		9623		0		0		1		-6377																				3673		3246.204544		64		0		18.32		16.19		13.02

		3/12/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/13/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/14/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/15/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/16/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/19/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/20/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/21/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/22/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/23/01		9572		0		1		1		-6377																				3622		3194.881152		-51		-51		18.06		15.94		12.77

		3/26/01		9498		0		1		0		3121																				3548		3121.103776		-74		-74		17.70		15.57		12.40

		3/27/01		9360		1		0		0		3121																				3410		3121.103776		-138		0		17.01		15.57		13.09

		3/28/01		9655		1		0		1		-6534																				3705		3121.103776		295		0		18.48		15.57		11.62

		3/29/01		10268		0		0		1		-6534																				4318		3733.776766		613		613		21.54		18.62		14.67

		3/30/01		10634		1		0		1		-6534																				4683		4099.455936		366		366		23.36		20.45		16.50

		4/2/01		10942		1		0		1		-6534																				4991		4407.396286		308		308		24.90		21.98		18.03

		4/3/01		11387		0		0		1		-6534																				5437		4853.268256		446		446		27.12		24.21		20.26

		4/4/01		11246		0		1		1		-6534																				5296		4712.128926		-141		-141		26.42		23.50		19.55

		4/5/01		11227		0		0		0		4693																				5277		4692.882656		-19		-19		26.32		23.41		19.46

		4/6/01		10970		1		0		0		4693																				5020		4692.882656		-257		0		25.04		23.41		20.74

		4/9/01		10906		0		0		1		-6213																				4956		4692.882656		-64		0		24.72		23.41		21.06

		4/10/01		10929		0		0		1		-6213																				4978		4715.336636		22		22		24.83		23.52		21.17

		4/11/01		10393		0		1		1		-6213																				4443		4179.648736		-536		-536		22.16		20.85		18.50

		4/12/01		9110		0		1		0		2897																				3160		2896.563936		-1283		-1283		15.76		14.45		12.10

		4/17/01		8661		0		1		0		2897																				2711		2896.563936		-449		0		13.52		14.45		14.34

		4/18/01		8391		0		1		0		2897																				2441		2896.563936		-269		0		12.18		14.45		15.68

		4/19/01		8164		1		0		0		2897																				2213		2896.563936		-228		0		11.04		14.45		16.82

		4/20/01		8805		0		0		1		-5909																				2855		2896.563936		642		0		14.24		14.45		13.62

		4/23/01		8404		0		0		1		-5909																				2454		2495.599936		-401		-401		12.24		12.45		11.62

		4/24/01		8661		1		0		1		-5909																				2711		2752.216896		257		257		13.52		13.73		12.90

		4/26/01		8946		1		0		1		-5909																				2996		3037.703264		285		285		14.94		15.15		14.32

		4/27/01		8917		0		1		1		-5909																				2967		3008.833856		-29		-29		14.80		15.01		14.18

		4/30/01		8603		0		0		0		2694																				2653		2694.47808		-314		-314		13.23		13.44		12.61

		5/2/01		8789		0		1		0		2694																				2839		2694.47808		186		0		14.16		13.44		11.68

		5/3/01		8500		0		0		0		2694																				2550		2694.47808		-289		0		12.72		13.44		13.12

		5/4/01		8552		1		0		0		2694																				2601		2694.47808		51		0		12.98		13.44		12.86

		5/7/01		8581		1		0		1		-5886																				2630		2694.47808		29		0		13.12		13.44		12.72

		5/8/01		8674		0		0		1		-5886																				2723		2787.501728		93		93		13.58		13.90		13.18

		5/9/01		8645		0		1		1		-5886																				2694		2758.63232		-29		-29		13.44		13.76		13.04

		5/10/01		8568		0		1		0		2682																				2617		2681.647232		-77		-77		13.06		13.38		12.66

		5/11/01		8398		0		1		0		2682																				2447		2681.647232		-170		0		12.21		13.38		13.50

		5/14/01		8116		0		0		0		2682																				2165		2681.647232		-282		0		10.80		13.38		14.91

		5/15/01		8212		1		0		0		2682																				2261		2681.647232		96		0		11.28		13.38		14.43

		5/16/01		8247		1		0		1		-5565																				2297		2681.647232		35		0		11.46		13.38		14.26

		5/17/01		8308		0		1		1		-5565																				2358		2742.59376		61		61		11.76		13.68		14.56

		5/18/01		8019		0		1		0		2454																				2069		2453.89968		-289		-289		10.32		12.24		13.12

		5/21/01		7715		0		1		0		2454																				1764		2453.89968		-305		0		8.80		12.24		14.64

		5/22/01		7509		0		0		0		2454																				1559		2453.89968		-205		0		7.78		12.24		15.66

		5/23/01		7490		1		0		0		2454																				1540		2453.89968		-19		0		7.68		12.24		15.76

		5/24/01		7702		0		0		1		-5248																				1751		2453.89968		212		0		8.74		12.24		14.70

		5/25/01		7763		1		0		1		-5248																				1812		2514.846208		61		61		9.04		12.54		15.01

		5/28/01		8337		1		0		1		-5248																				2387		3089.026656		574		574		11.90		15.41		17.87

		5/29/01		8619		0		1		1		-5248																				2669		3371.305312		282		282		13.31		16.82		19.28

		5/30/01		8090		0		0		0		2842																				2140		2842.032832		-529		-529		10.67		14.18		16.64

		5/31/01		8083		0		1		0		2842																				2133		2842.032832		-6		0		10.64		14.18		16.67

		6/1/01		7891		1		0		0		2842																				1941		2842.032832		-192		0		9.68		14.18		17.63

		6/4/01		8180		0		0		1		-5338																				2229		2842.032832		289		0		11.12		14.18		16.19

		6/5/01		8045		0		0		1		-5338																				2095		2707.308928		-135		-135		10.45		13.50		15.52

		6/6/01		8019		1		0		1		-5338																				2069		2681.647232		-26		-26		10.32		13.38		15.39

		6/7/01		7971		0		0		1		-5338																				2021		2633.531552		-48		-48		10.08		13.14		15.15

		6/8/01		7843		0		1		1		-5338																				1893		2505.223072		-128		-128		9.44		12.50		14.51

		6/11/01		7548		0		0		0		2210																				1597		2210.113568		-295		-295		7.97		11.02		13.04

		6/12/01		7631		0		0		0		2210																				1681		2210.113568		83		0		8.38		11.02		12.62

		6/13/01		7506		1		0		0		2210																				1556		2210.113568		-125		0		7.76		11.02		13.25

		6/15/01		7843		0		1		1		-5633																				1893		2210.113568		337		0		9.44		11.02		11.57

		6/18/01		7634		0		1		0		2002																				1684		2001.612288		-209		-209		8.40		9.98		10.53

		6/19/01		7378		0		1		0		2002																				1427		2001.612288		-257		0		7.12		9.98		11.81

		6/20/01		7278		0		1		0		2002																				1328		2001.612288		-99		0		6.62		9.98		12.30

		6/21/01		7275		1		0		0		2002																				1325		2001.612288		-3		0		6.61		9.98		12.32

		6/22/01		7403		0		1		1		-5402																				1453		2001.612288		128		0		7.25		9.98		11.68

		6/25/01		7349		0		0		0		1947																				1399		1947.081184		-55		-55		6.98		9.71		11.41

		6/26/01		7384		0		0		0		1947																				1434		1947.081184		35		0		7.15		9.71		11.23

		6/27/01		7362		0		1		0		1947																				1411		1947.081184		-22		0		7.04		9.71		11.34

		6/28/01		7063		0		0		0		1947																				1113		1947.081184		-298		0		5.55		9.71		12.83

		6/29/01		7073		1		0		0		1947																				1123		1947.081184		10		0		5.60		9.71		12.78

		7/2/01		7342		0		0		1		-5395																				1392		1947.081184		269		0		6.94		9.71		11.44

		7/3/01		7314		1		0		1		-5395																				1363		1918.211776		-29		-29		6.80		9.57		11.30

		7/4/01		7394		1		0		1		-5395																				1443		1998.404576		80		80		7.20		9.97		11.70

		7/5/01		7477		1		0		1		-5395																				1527		2081.805088		83		83		7.62		10.38		12.11

		7/6/01		7699		0		1		1		-5395																				1748		2303.137216		221		221		8.72		11.49		13.22

		7/9/01		7410		0		0		0		2014																				1460		2014.443136		-289		-289		7.28		10.05		11.78

		7/10/01		7458		0		1		0		2014																				1508		2014.443136		48		0		7.52		10.05		11.54

		7/11/01		7381		0		0		0		2014																				1431		2014.443136		-77		0		7.14		10.05		11.92

		7/12/01		7535		0		1		0		2014																				1585		2014.443136		154		0		7.90		10.05		11.15

		7/13/01		7471		0		0		0		2014																				1520		2014.443136		-64		0		7.58		10.05		11.47

		7/16/01		7493		1		0		0		2014																				1543		2014.443136		22		0		7.70		10.05		11.36

		7/17/01		7522		0		0		1		-5508																				1572		2014.443136		29		0		7.84		10.05		11.22

		7/18/01		7490		0		0		1		-5508																				1540		1982.366016		-32		-32		7.68		9.89		11.06

		7/19/01		7506		0		0		1		-5508																				1556		1998.404576		16		16		7.76		9.97		11.14

		7/20/01		7445		0		0		1		-5508																				1495		1937.458048		-61		-61		7.46		9.66		10.83

		7/23/01		7452		0		0		1		-5508																				1501		1943.873472		6		6		7.49		9.70		10.86

		7/24/01		7416		0		1		1		-5508																				1466		1908.58864		-35		-35		7.31		9.52		10.69

		7/25/01		7381		0		1		0		1873																				1431		1873.303808		-35		-35		7.14		9.34		10.51

		7/26/01		7163		0		0		0		1873																				1213		1873.303808		-218		0		6.05		9.34		11.60

		7/27/01		7314		1		0		0		1873																				1363		1873.303808		151		0		6.80		9.34		10.85

		7/30/01		7310		0		0		1		-5437																				1360		1873.303808		-3		0		6.78		9.34		10.86

		7/31/01		7474		0		0		1		-5437																				1524		2036.89712		164		164		7.60		10.16		11.68

		8/1/01		7426		0		1		1		-5437																				1476		1988.78144		-48		-48		7.36		9.92		11.44

		8/2/01		7426		0		1		0		1989																				1476		1988.78144		0		0		7.36		9.92		11.44

		8/3/01		6576		0		1		0		1989																				626		1988.78144		-850		0		3.12		9.92		15.68

		8/6/01		6316		0		1		0		1989																				366		1988.78144		-260		0		1.82		9.92		16.98

		8/7/01		6104		0		0		0		1989																				154		1988.78144		-212		0		0.77		9.92		18.03

		8/8/01		6098		1		0		0		1989																				148		1988.78144		-6		0		0.74		9.92		18.06

		8/9/01		6133		1		0		1		-4144																				183		1988.78144		35		0		0.91		9.92		17.89

		8/10/01		6383		1		0		1		-4144																				433		2238.982976		250		250		2.16		11.17		19.14

		8/13/01		6415		1		0		1		-4144																				465		2271.060096		32		32		2.32		11.33		19.30

		8/14/01		6897		0		0		1		-4144																				946		2752.216896		481		481		4.72		13.73		21.70

		8/16/01		6800		0		1		1		-4144																				850		2655.985536		-96		-96		4.24		13.25		21.22

		8/17/01		6537		0		1		0		2393																				587		2392.953152		-263		-263		2.93		11.94		19.90

		8/20/01		6396		0		0		0		2393																				446		2392.953152		-141		0		2.22		11.94		20.61

		8/21/01		6303		0		0		0		2393																				353		2392.953152		-93		0		1.76		11.94		21.07

		8/22/01		6415		1		0		0		2393																				465		2392.953152		112		0		2.32		11.94		20.51

		8/23/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/24/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/27/01		6464		0		0		1		-4022																				513		2441.068832		48		48		2.56		12.18		20.75

		8/28/01		6419		0		1		1		-4022																				468		2396.160864		-45		-45		2.34		11.95		20.53

		8/29/01		6332		0		0		0		2310																				382		2309.55264		-87		-87		1.90		11.52		20.10

		8/30/01		6338		0		0		0		2310																				388		2309.55264		6		0		1.94		11.52		20.06

		8/31/01		6415		0		0		0		2310																				465		2309.55264		77		0		2.32		11.52		19.68

		9/3/01		6415		0		0		0		2310																				465		2309.55264		0		0		2.32		11.52		19.68

		9/4/01		6422		0		1		0		2310																				472		2309.55264		6		0		2.35		11.52		19.65

		9/5/01		6371		0		1		0		2310																				420		2309.55264		-51		0		2.10		11.52		19.90

		9/6/01		6322		0		1		0		2310																				372		2309.55264		-48		0		1.86		11.52		20.14

		9/7/01		6146		0		1		0		2310																				196		2309.55264		-176		0		0.98		11.52		21.02

		9/10/01		5809		0		1		0		2310																				-141		2309.55264		-337		0		-0.70		11.52		22.70

		9/11/01		5690		0		1		0		2310																				-260		2309.55264		-119		0		-1.30		11.52		23.30

		9/12/01		5588		0		0		0		2310																				-362		2309.55264		-103		0		-1.81		11.52		23.81

		9/13/01		5620		1		0		0		2310																				-330		2309.55264		32		0		-1.65		11.52		23.65

		9/14/01		5655		0		0		1		-3346																				-295		2309.55264		35		0		-1.47		11.52		23.47

		9/17/01		5469		1		0		1		-3346																				-481		2123.505344		-186		-186		-2.40		10.59		22.54

		9/18/01		5591		1		0		1		-3346																				-359		2245.3984		122		122		-1.79		11.20		23.15

		9/19/01		5774		0		0		1		-3346																				-176		2428.237984		183		183		-0.88		12.11		24.06

		9/20/01		5642		0		1		1		-3346																				-308		2296.721792		-132		-132		-1.54		11.46		23.41

		9/21/01		5597		1		0		0		2252																				-353		2251.813824		-45		-45		-1.76		11.23		23.18

		9/24/01		5748		1		0		1		-3496																				-202		2251.813824		151		0		-1.01		11.23		22.43

		9/25/01		5742		0		0		1		-3496																				-209		2245.3984		-6		-6		-1.04		11.20		22.40

		9/26/01		5774		1		0		1		-3496																				-176		2277.47552		32		32		-0.88		11.36		22.56

		9/27/01		5854		0		1		1		-3496																				-96		2357.66832		80		80		-0.48		11.76		22.96

		9/28/01		5774		0		0		0		2277																				-176		2277.47552		-80		-80		-0.88		11.36		22.56

		10/1/01		5915		1		0		0		2277																				-35		2277.47552		141		0		-0.18		11.36		21.86

		10/2/01		5886		0		0		1		-3609																				-64		2277.47552		-29		0		-0.32		11.36		22.00

		10/3/01		5934		0		0		1		-3609																				-16		2325.5912		48		48		-0.08		11.60		22.24

		10/4/01		5902		1		0		1		-3609																				-48		2293.51408		-32		-32		-0.24		11.44		22.08

		10/8/01		5777		1		0		1		-3609																				-173		2168.413312		-125		-125		-0.86		10.82		21.46

		10/9/01		6104		0		0		1		-3609																				154		2495.599936		327		327		0.77		12.45		23.09

		10/10/01		6098		0		0		1		-3609																				148		2489.184512		-6		-6		0.74		12.42		23.06

		10/11/01		6101		0		0		1		-3609																				151		2492.392224		3		3		0.75		12.43		23.07

		10/12/01		6095		0		1		1		-3609																				144		2485.9768		-6		-6		0.72		12.40		23.04

		10/15/01		5921		0		1		0		2313																				-29		2312.760352		-173		-173		-0.14		11.54		22.18

		10/16/01		5742		0		1		0		2313																				-209		2312.760352		-180		0		-1.04		11.54		23.07

		10/17/01		5735		0		1		0		2313																				-215		2312.760352		-6		0		-1.07		11.54		23.10

		10/18/01		5732		1		0		0		2313																				-218		2312.760352		-3		0		-1.09		11.54		23.12

		10/19/01		5822		0		1		1		-3509																				-128		2312.760352		90		0		-0.64		11.54		22.67

		10/22/01		5774		0		0		0		2265																				-176		2264.644672		-48		-48		-0.88		11.30		22.43

		10/23/01		5748		1		0		0		2265																				-202		2264.644672		-26		0		-1.01		11.30		22.56

		10/24/01		5867		0		0		1		-3602																				-83		2264.644672		119		0		-0.42		11.30		21.97

		10/25/01		5790		1		0		1		-3602																				-160		2187.659584		-77		-77		-0.80		10.91		21.58

		10/26/01		5909		1		0		1		-3602																				-42		2306.344928		119		119		-0.21		11.50		22.18

		10/29/01		5883		0		1		1		-3602																				-67		2280.683232		-26		-26		-0.34		11.38		22.05

		10/30/01		5854		1		0		0		2252																				-96		2251.813824		-29		-29		-0.48		11.23		21.90

		10/31/01		5934		0		0		1		-3682																				-16		2251.813824		80		0		-0.08		11.23		21.50

		11/2/01		5966		0		1		1		-3682																				16		2283.890944		32		32		0.08		11.39		21.66

		11/5/01		5966		1		0		0		2284																				16		2283.890944		0		0		0.08		11.39		21.66

		11/6/01		6095		1		0		1		-3811																				144		2283.890944		128		0		0.72		11.39		21.02

		11/7/01		6133		0		0		1		-3811																				183		2322.383488		38		38		0.91		11.58		21.22

		11/8/01		6095		0		1		1		-3811																				144		2283.890944		-38		-38		0.72		11.39		21.02

		11/9/01		5950		1		0		0		2140																				0		2139.543904		-144		-144		0.00		10.67		20.30

		11/12/01		6130		1		0		1		-3990																				180		2139.543904		180		0		0.90		10.67		19.41

		11/13/01		6255		1		0		1		-3990																				305		2264.644672		125		125		1.52		11.30		20.03

		11/14/01		6245		0		1		1		-3990																				295		2255.021536		-10		-10		1.47		11.25		19.98

		11/15/01		6201		1		0		0		2210																				250		2210.113568		-45		-45		1.25		11.02		19.76

		11/16/01		6178		0		1		1		-3968																				228		2210.113568		-22		0		1.14		11.02		19.87

		11/19/01		6095		0		0		0		2127																				144		2126.713056		-83		-83		0.72		10.61		19.46

		11/20/01		6130		1		0		0		2127																				180		2126.713056		35		0		0.90		10.61		19.28

		11/21/01		6111		0		0		1		-3984																				160		2126.713056		-19		0		0.80		10.61		19.38

		11/22/01		6127		0		1		1		-3984																				176		2142.751616		16		16		0.88		10.69		19.46

		11/23/01		5966		0		0		0		1982																				16		1982.366016		-160		-160		0.08		9.89		18.66

		11/26/01		5950		1		0		0		1982																				0		1982.366016		-16		0		0.00		9.89		18.74

		11/27/01		6034		1		0		1		-4051																				83		1982.366016		83		0		0.42		9.89		18.32

		11/28/01		6107		0		1		1		-4051																				157		2056.143392		74		74		0.78		10.26		18.69

		11/29/01		6127		0		1		0		2075																				176		2075.389664		19		19		0.88		10.35		18.78

		11/30/01		6030		0		0		0		2075																				80		2075.389664		-96		0		0.40		10.35		19.26

		12/3/01		5925		1		0		0		2075																				-26		2075.389664		-106		0		-0.13		10.35		19.79

		12/4/01		6063		1		0		1		-3987																				112		2075.389664		138		0		0.56		10.35		19.10

		12/5/01		6303		0		0		1		-3987																				353		2315.968064		241		241		1.76		11.55		20.30

		12/6/01		6255		0		1		1		-3987																				305		2267.852384		-48		-48		1.52		11.31		20.06

		12/7/01		6197		1		0		0		2210																				247		2210.113568		-58		-58		1.23		11.02		19.78

		12/10/01		6255		1		0		1		-4045																				305		2210.113568		58		0		1.52		11.02		19.49

		12/11/01		6322		1		0		1		-4045																				372		2277.47552		67		67		1.86		11.36		19.82

		12/12/01		6371		0		1		1		-4045																				420		2325.5912		48		48		2.10		11.60		20.06

		12/13/01		6329		0		1		0		2284																				379		2283.890944		-42		-42		1.89		11.39		19.86

		12/14/01		6229		0		0		0		2284																				279		2283.890944		-99		0		1.39		11.39		20.35

		12/17/01		6191		0		0		0		2284																				241		2283.890944		-38		0		1.20		11.39		20.54

		12/18/01		6207		0		1		0		2284																				257		2283.890944		16		0		1.28		11.39		20.46

		12/19/01		6120		0		0		0		2284																				170		2283.890944		-87		0		0.85		11.39		20.90

		12/20/01		6130		1		0		0		2284																				180		2283.890944		10		0		0.90		11.39		20.85

		12/21/01		6152		0		1		1		-3869																				202		2283.890944		22		0		1.01		11.39		20.74

		12/27/01		6130		1		0		0		2261																				180		2261.43696		-22		-22		0.90		11.28		20.62

		12/28/01		6281		0		0		1		-4019																				330		2261.43696		151		0		1.65		11.28		19.87

		1/2/02		6303		0		0		1		-4019																				353		2283.890944		22		22		1.76		11.39		19.98

		1/3/02		6303		1		0		1		-4019																				353		2283.890944		0		0		1.76		11.39		19.98

		1/4/02		6338		1		0		1		-4019																				388		2319.175776		35		35		1.94		11.57		20.16

		1/7/02		6306		0		0		1		-4019																				356		2287.098656		-32		-32		1.78		11.41		20.00

		1/8/02		6319		0		1		1		-4019																				369		2299.929504		13		13		1.84		11.47		20.06

		1/9/02		6313		0		1		0		2294																				362		2293.51408		-6		-6		1.81		11.44		20.03

		1/10/02		6268		0		0		0		2294																				318		2293.51408		-45		0		1.58		11.44		20.26

		1/11/02		6281		1		0		0		2294																				330		2293.51408		13		0		1.65		11.44		20.19

		1/14/02		6377		0		1		1		-4083																				427		2293.51408		96		0		2.13		11.44		19.71

		1/15/02		6329		1		0		0		2245																				379		2245.3984		-48		-48		1.89		11.20		19.47

		1/16/02		6399		0		0		1		-4154																				449		2245.3984		71		0		2.24		11.20		19.12

		1/17/02		6374		1		0		1		-4154																				423		2219.736704		-26		-26		2.11		11.07		18.99

		1/18/02		6480		0		1		1		-4154																				529		2325.5912		106		106		2.64		11.60		19.52

		1/21/02		6415		0		0		0		2261																				465		2261.43696		-64		-64		2.32		11.28		19.20

		1/22/02		6403		0		0		0		2261																				452		2261.43696		-13		0		2.26		11.28		19.26

		1/23/02		6399		1		0		0		2261																				449		2261.43696		-3		0		2.24		11.28		19.28

		1/24/02		6454		0		1		1		-4192																				504		2261.43696		55		0		2.51		11.28		19.01

		1/25/02		6473		0		1		0		2281																				523		2280.683232		19		19		2.61		11.38		19.10

		1/28/02		6406		1		0		0		2281																				455		2280.683232		-67		0		2.27		11.38		19.44

		1/29/02		6448		1		0		1		-4167																				497		2280.683232		42		0		2.48		11.38		19.23

		1/30/02		6435		0		0		1		-4167																				484		2267.852384		-13		-13		2.42		11.31		19.17

		1/31/02		6451		1		0		1		-4167																				500		2283.890944		16		16		2.50		11.39		19.25

		2/1/02		6576		1		0		1		-4167																				626		2408.991712		125		125		3.12		12.02		19.87

		2/4/02		6553		0		1		1		-4167																				603		2386.537728		-22		-22		3.01		11.90		19.76

		2/5/02		6534		1		0		0		2367																				584		2367.291456		-19		-19		2.91		11.81		19.66

		2/6/02		6640		0		1		1		-4273																				690		2367.291456		106		0		3.44		11.81		19.14

		2/7/02		6489		1		0		0		2217																				539		2216.528992		-151		-151		2.69		11.06		18.38

		2/8/02		6496		0		0		1		-4279																				545		2216.528992		6		0		2.72		11.06		18.35

		2/11/02		6518		0		0		1		-4279																				568		2238.982976		22		22		2.83		11.17		18.46

		2/13/02		6512		0		1		1		-4279																				561		2232.567552		-6		-6		2.80		11.14		18.43

		2/14/02		6486		1		0		0		2207																				536		2206.905856		-26		-26		2.67		11.01		18.30

		2/15/02		6576		0		1		1		-4369																				626		2206.905856		90		0		3.12		11.01		17.86

		2/18/02		6496		0		0		0		2127																				545		2126.713056		-80		-80		2.72		10.61		17.46

		2/19/02		6502		0		1		0		2127																				552		2126.713056		6		0		2.75		10.61		17.42

		2/20/02		6448		0		0		0		2127																				497		2126.713056		-55		0		2.48		10.61		17.70

		2/21/02		6467		0		1		0		2127																				516		2126.713056		19		0		2.58		10.61		17.60

		2/22/02		6451		0		1		0		2127																				500		2126.713056		-16		0		2.50		10.61		17.68

		2/25/02		6319		1		0		0		2127																				369		2126.713056		-132		0		1.84		10.61		18.34

		2/26/02		6460		0		1		1		-4334																				510		2126.713056		141		0		2.54		10.61		17.63

		2/27/02		6387		0		1		0		2053																				436		2052.93568		-74		-74		2.18		10.24		17.26

		2/28/02		6313		1		0		0		2053																				362		2052.93568		-74		0		1.81		10.24		17.63

		3/1/02		6508		0		1		1		-4456																				558		2052.93568		196		0		2.78		10.24		16.66

		3/4/02		6438		0		1		0		1982																				488		1982.366016		-71		-71		2.43		9.89		16.30

		3/5/02		6377		1		0		0		1982																				427		1982.366016		-61		0		2.13		9.89		16.61

		3/6/02		6467		1		0		1		-4484																				516		1982.366016		90		0		2.58		9.89		16.16

		3/7/02		6608		0		1		1		-4484																				658		2123.505344		141		141		3.28		10.59		16.86

		3/8/02		6473		0		1		0		1989																				523		1988.78144		-135		-135		2.61		9.92		16.19

		3/11/02		6448		1		0		0		1989																				497		1988.78144		-26		0		2.48		9.92		16.32

		3/12/02		6435		1		0		1		-4446																				484		1988.78144		-13		0		2.42		9.92		16.38

		3/13/02		6473		0		1		1		-4446																				523		2027.273984		38		38		2.61		10.11		16.58

		3/14/02		6367		0		0		0		1921																				417		1921.419488		-106		-106		2.08		9.58		16.05

		3/15/02		6374		0		1		0		1921																				423		1921.419488		6		0		2.11		9.58		16.02

		3/18/02		6329		0		1		0		1921																				379		1921.419488		-45		0		1.89		9.58		16.24

		3/19/02		6326		0		0		0		1921																				375		1921.419488		-3		0		1.87		9.58		16.26

		3/20/02		6345		0		1		0		1921																				395		1921.419488		19		0		1.97		9.58		16.16

		3/21/02		6306		1		0		0		1921																				356		1921.419488		-38		0		1.78		9.58		16.35

		3/22/02		6319		0		0		1		-4398																				369		1921.419488		13		0		1.84		9.58		16.29

		3/25/02		6313		0		1		1		-4398																				362		1915.004064		-6		-6		1.81		9.55		16.26

		3/26/02		6277		0		0		0		1880																				327		1879.719232		-35		-35		1.63		9.38		16.08

		3/27/02		6277		1		0		0		1880																				327		1879.719232		0		0		1.63		9.38		16.08

		3/28/02		6303		0		1		1		-4423																				353		1879.719232		26		0		1.76		9.38		15.95

		4/2/02		6258		0		1		0		1835																				308		1834.811264		-45		-45		1.54		9.15		15.73

		4/3/02		6146		0		0		0		1835																				196		1834.811264		-112		0		0.98		9.15		16.29

		4/4/02		6143		0		1		0		1835																				192		1834.811264		-3		0		0.96		9.15		16.30

		4/5/02		6175		0		0		0		1835																				225		1834.811264		32		0		1.12		9.15		16.14

		4/8/02		6146		1		0		0		1835																				196		1834.811264		-29		0		0.98		9.15		16.29

		4/9/02		6156		1		0		1		-4321																				205		1834.811264		10		0		1.02		9.15		16.24

		4/10/02		6265		1		0		1		-4321																				314		1943.873472		109		109		1.57		9.70		16.78

		4/11/02		6354		0		0		1		-4321																				404		2033.689408		90		90		2.02		10.14		17.23

		4/12/02		6310		0		0		1		-4321																				359		1988.78144		-45		-45		1.79		9.92		17.01

		4/15/02		6191		1		0		1		-4321																				241		1870.096096		-119		-119		1.20		9.33		16.42

		4/16/02		6255		1		0		1		-4321																				305		1934.250336		64		64		1.52		9.65		16.74

		4/17/02		6236		1		0		1		-4321																				285		1915.004064		-19		-19		1.42		9.55		16.64

		4/18/02		6332		1		0		1		-4321																				382		2011.235424		96		96		1.90		10.03		17.12

		4/19/02		6396		0		1		1		-4321																				446		2075.389664		64		64		2.22		10.35		17.44

		4/22/02		6303		0		1		0		1982																				353		1982.366016		-93		-93		1.76		9.89		16.98

		4/23/02		6335		0		0		0		1982																				385		1982.366016		32		0		1.92		9.89		16.82

		4/24/02		6329		0		0		0		1982																				379		1982.366016		-6		0		1.89		9.89		16.85

		4/26/02		6380		0		0		0		1982																				430		1982.366016		51		0		2.14		9.89		16.59

		4/29/02		6412		0		1		0		1982																				462		1982.366016		32		0		2.30		9.89		16.43

		4/30/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/2/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/3/02		6419		1		0		0		1982																				468		1982.366016		6		0		2.34		9.89		16.40

		5/6/02		6399		1		0		1		-4417																				449		1982.366016		-19		0		2.24		9.89		16.50

		5/7/02		6784		0		0		1		-4417																				834		2367.291456		385		385		4.16		11.81		18.42

		5/8/02		6794		0		0		1		-4417																				844		2376.914592		10		10		4.21		11.86		18.46

		5/9/02		6842		1		0		1		-4417																				892		2425.030272		48		48		4.45		12.10		18.70

		5/10/02		7214		1		0		1		-4417																				1264		2797.124864		372		372		6.30		13.95		20.56

		5/13/02		7474		0		0		1		-4417																				1524		3056.949536		260		260		7.60		15.25		21.86

		5/14/02		7371		0		0		1		-4417																				1421		2954.302752		-103		-103		7.09		14.74		21.34

		5/15/02		7346		0		1		1		-4417																				1395		2928.641056		-26		-26		6.96		14.61		21.22

		5/16/02		6961		0		1		0		2544																				1010		2543.715616		-385		-385		5.04		12.69		19.30

		5/17/02		6557		1		0		0		2544																				606		2543.715616		-404		0		3.02		12.69		21.31

		5/20/02		6845		0		0		1		-4302																				895		2543.715616		289		0		4.46		12.69		19.87

		5/21/02		6784		0		1		1		-4302																				834		2482.769088		-61		-61		4.16		12.38		19.57

		5/22/02		6605		0		0		0		2303																				654		2303.137216		-180		-180		3.26		11.49		18.67

		5/23/02		6640		1		0		0		2303																				690		2303.137216		35		0		3.44		11.49		18.50

		5/24/02		6993		0		0		1		-4690																				1043		2303.137216		353		0		5.20		11.49		16.74

		5/27/02		6836		1		0		1		-4690																				885		2145.959328		-157		-157		4.42		10.70		15.95

		5/28/02		7336		0		0		1		-4690																				1386		2646.3624		500		500		6.91		13.20		18.45

		5/29/02		7246		0		1		1		-4690																				1296		2556.546464		-90		-90		6.46		12.75		18.00

		5/31/02		7073		0		1		0		2383																				1123		2383.330016		-173		-173		5.60		11.89		17.14

		6/3/02		6733		0		0		0		2383																				783		2383.330016		-340		0		3.90		11.89		18.83

		6/4/02		6714		0		0		0		2383																				763		2383.330016		-19		0		3.81		11.89		18.93

		6/5/02		6743		1		0		0		2383																				792		2383.330016		29		0		3.95		11.89		18.78

		6/6/02		6861		0		1		1		-4478																				911		2383.330016		119		0		4.54		11.89		18.19

		6/7/02		6675		0		1		0		2197																				725		2197.28272		-186		-186		3.62		10.96		17.26

		6/11/02		6624		0		1		0		2197																				674		2197.28272		-51		0		3.36		10.96		17.52

		6/12/02		6371		0		1		0		2197																				420		2197.28272		-253		0		2.10		10.96		18.78

		6/13/02		6204		0		1		0		2197																				253		2197.28272		-167		0		1.26		10.96		19.62

		6/14/02		6220		0		1		0		2197																				269		2197.28272		16		0		1.34		10.96		19.54

		6/17/02		6245		0		0		0		2197																				295		2197.28272		26		0		1.47		10.96		19.41

		6/18/02		6143		1		0		0		2197																				192		2197.28272		-103		0		0.96		10.96		19.92

		6/19/02		6255		1		0		1		-4058																				305		2197.28272		112		0		1.52		10.96		19.36

		6/20/02		6448		0		0		1		-4058																				497		2389.74544		192		192		2.48		11.92		20.32

		6/21/02		6329		0		1		0		2271																				379		2271.060096		-119		-119		1.89		11.33		19.73





Cimpor1

		



Buy and hold

Negociação1

Negociação2



Cimpor2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5934		0		0		0		0				Resultado final:				3955				"Buy and hold":				379								Ret(BH)		Ret(N)

		6/13/00		5950		0		0		0		0								19.73								1.89				0		0		0		0

		6/14/00		5934		0		1		0		0				Nº. de negócios:				134												-16		0		-16		0

		6/15/00		5742		1		0		-1		5742																				-209		0		-192		0

		6/16/00		6415		1		0		1		-7089																				465		-673.61952		674		-674

		6/19/00		6415		0		1		1		-7089																				465		-673.61952		0		0

		6/20/00		6258		1		0		-1		5427																				308		-830.797408		-157		-157

		6/21/00		6303		0		1		1		-7179																				353		-875.705376		45		-45

		6/23/00		6207		0		1		-1		5235																				257		-971.936736		-96		-96

		6/26/00		6194		0		0		-1		5235																				244		-959.105888		-13		13

		6/27/00		6156		0		0		-1		5235																				205		-920.613344		-38		38

		6/28/00		6149		1		0		-1		5235																				199		-914.19792		-6		6

		6/29/00		6175		1		0		1		-7115																				225		-939.859616		26		-26

		6/30/00		6335		1		0		1		-7115																				385		-779.474016		160		160

		7/3/00		6383		1		0		1		-7115																				433		-731.358336		48		48

		7/4/00		6415		1		0		1		-7115																				465		-699.281216		32		32

		7/5/00		6560		0		0		1		-7115																				609		-554.934176		144		144

		7/6/00		6550		0		1		1		-7115																				600		-564.557312		-10		-10

		7/7/00		6451		1		0		-1		5787																				500		-663.996384		-99		-99

		7/10/00		6486		1		0		1		-7185																				536		-699.281216		35		-35

		7/11/00		6563		0		0		1		-7185																				613		-622.296128		77		77

		7/12/00		6576		0		0		1		-7185																				626		-609.46528		13		13

		7/13/00		6573		0		0		1		-7185				Sharpe Ratio (SR):																622		-612.672992		-3		-3

		7/14/00		6576		0		0		1		-7185				Média do retorno:								SR(BH)*:		SR(N)*:						626		-609.46528		3		3

		7/17/00		6579		0		0		1		-7185				1405.32		2503.09						1.166		1.641						629		-606.257568		3		3

		7/18/00		6592		0		0		1		-7185				Desv. padrão do retorno:																642		-593.42672		13		13

		7/19/00		6582		0		0		1		-7185				1205.58		1525.75						SR(BH)**:		SR(N)**:						632		-603.049856		-10		-10

		7/20/00		6736		0		0		1		-7185												0.005		0.050						786		-449.07968		154		154

		7/21/00		6784		1		0		1		-7185				Notas:																834		-400.964		48		48

		7/24/00		7057		1		0		1		-7185																				1107		-128.30848		273		273

		7/25/00		7362		0		0		1		-7185				- Ret(BH): Retorno do Buy and Hold.																1411		176.42416		305		305

		7/26/00		7253		1		0		1		-7185				- Ret(N): Retorno da Negociação.																1302		67.361952		-109		-109

		7/27/00		7458		0		0		1		-7185				- Baseline para a SR: 0%.																1508		272.65552		205		205

		7/28/00		7564		0		1		1		-7185																				1613		378.510016		106		106

		7/31/00		7282		0		0		-1		7378																				1331		96.23136		-282		-282

		8/1/00		7346		0		1		-1		7378																				1395		32.07712		64		-64

		8/2/00		7301		0		0		-1		7378																				1350		76.985088		-45		45

		8/3/00		7304		1		0		-1		7378																				1354		73.777376		3		-3

		8/4/00		7378		1		0		1		-7378																				1427		0		74		-74

		8/7/00		7432		0		0		1		-7378																				1482		54.531104		55		55

		8/8/00		7506		0		0		1		-7378																				1556		128.30848		74		74

		8/9/00		7506		0		0		1		-7378																				1556		128.30848		0		0

		8/10/00		7519		0		0		1		-7378																				1569		141.139328		13		13

		8/11/00		7509		1		0		1		-7378																				1559		131.516192		-10		-10

		8/14/00		7538		1		0		1		-7378																				1588		160.3856		29		29

		8/16/00		7622		1		0		1		-7378																				1671		243.786112		83		83

		8/17/00		7673		1		0		1		-7378																				1723		295.109504		51		51

		8/18/00		7779		0		0		1		-7378																				1828		400.964		106		106

		8/21/00		7779		1		0		1		-7378																				1828		400.964		0		0

		8/22/00		8006		0		0		1		-7378																				2056		628.711552		228		228

		8/23/00		7929		0		0		1		-7378																				1979		551.726464		-77		-77

		8/24/00		7763		1		0		1		-7378																				1812		384.92544		-167		-167

		8/25/00		7968		0		1		1		-7378																				2018		590.219008		205		205

		8/28/00		7920		0		1		-1		8462																				1970		542.103328		-48		-48

		8/29/00		7817		0		0		-1		8462																				1867		644.750112		-103		103

		8/30/00		7830		0		1		-1		8462																				1880		631.919264		13		-13

		8/31/00		7788		0		1		-1		8462																				1838		673.61952		-42		42

		9/1/00		7699		0		1		-1		8462																				1748		763.435456		-90		90

		9/4/00		7557		0		0		-1		8462																				1607		904.574784		-141		141

		9/5/00		7580		0		0		-1		8462																				1630		882.1208		22		-22

		9/6/00		7602		1		0		-1		8462																				1652		859.666816		22		-22

		9/7/00		7715		1		0		1		-6967																				1764		747.396896		112		-112

		9/8/00		7974		0		1		1		-6967																				2024		1007.221568		260		260

		9/11/00		7878		0		0		-1		8789																				1928		910.990208		-96		-96

		9/12/00		7910		0		1		-1		8789																				1960		878.913088		32		-32

		9/13/00		7872		0		0		-1		8789																				1921		917.405632		-38		38

		9/14/00		7859		1		0		-1		8789																				1909		930.23648		-13		13

		9/15/00		7910		0		0		1		-7031																				1960		878.913088		51		-51

		9/18/00		7891		1		0		1		-7031																				1941		859.666816		-19		-19

		9/19/00		7955		1		0		1		-7031																				2005		923.821056		64		64

		9/20/00		7997		1		0		1		-7031																				2047		965.521312		42		42

		9/21/00		8125		1		0		1		-7031																				2175		1093.829792		128		128

		9/22/00		8067		1		0		1		-7031																				2117		1036.090976		-58		-58

		9/25/00		8119		1		0		1		-7031																				2168		1087.414368		51		51

		9/26/00		8180		1		0		1		-7031																				2229		1148.360896		61		61

		9/27/00		8212		1		0		1		-7031																				2261		1180.438016		32		32

		9/28/00		8218		1		0		1		-7031																				2268		1186.85344		6		6

		9/29/00		8276		1		0		1		-7031																				2326		1244.592256		58		58

		10/2/00		8282		0		1		1		-7031																				2332		1251.00768		6		6

		10/3/00		8196		1		0		-1		9360																				2245		1164.399456		-87		-87

		10/4/00		8263		1		0		1		-7166																				2313		1097.037504		67		-67

		10/6/00		8295		1		0		1		-7166																				2345		1129.114624		32		32

		10/9/00		8263		1		0		1		-7166																				2313		1097.037504		-32		-32

		10/10/00		8324		0		0		1		-7166																				2374		1157.984032		61		61

		10/11/00		8308		0		1		1		-7166																				2358		1141.945472		-16		-16

		10/12/00		8215		0		0		-1		9264																				2265		1048.921824		-93		-93

		10/13/00		8173		0		0		-1		9264																				2223		1090.62208		-42		42

		10/16/00		8122		0		0		-1		9264																				2172		1141.945472		-51		51

		10/17/00		8340		0		0		-1		9264																				2390		923.821056		218		-218

		10/18/00		8253		1		0		-1		9264																				2303		1010.42928		-87		87

		10/19/00		8340		0		0		1		-7416																				2390		923.821056		87		-87

		10/20/00		8340		0		1		1		-7416																				2390		923.821056		0		0

		10/23/00		8311		0		1		-1		9206																				2361		894.951648		-29		-29

		10/24/00		8212		0		0		-1		9206																				2261		994.39072		-99		99

		10/25/00		8183		1		0		-1		9206																				2233		1023.260128		-29		29

		10/26/00		8340		0		0		1		-7474																				2390		866.08224		157		-157

		10/27/00		8340		0		0		1		-7474																				2390		866.08224		0		0

		10/30/00		8298		0		0		1		-7474																				2348		824.381984		-42		-42

		10/31/00		8391		1		0		1		-7474																				2441		917.405632		93		93

		11/2/00		8443		0		1		1		-7474																				2492		968.729024		51		51

		11/3/00		8372		0		0		-1		9270																				2422		898.15936		-71		-71

		11/6/00		8398		0		0		-1		9270																				2447		872.497664		26		-26

		11/7/00		8356		0		0		-1		9270																				2406		914.19792		-42		42

		11/8/00		8385		1		0		-1		9270																				2435		885.328512		29		-29

		11/9/00		8404		0		0		1		-7538																				2454		866.08224		19		-19

		11/10/00		8430		0		0		1		-7538																				2480		891.743936		26		26

		11/13/00		8382		0		0		1		-7538																				2431		843.628256		-48		-48

		11/14/00		8414		1		0		1		-7538																				2464		875.705376		32		32

		11/15/00		8423		0		0		1		-7538																				2473		885.328512		10		10

		11/16/00		8363		0		0		1		-7538																				2412		824.381984		-61		-61

		11/17/00		8423		0		0		1		-7538																				2473		885.328512		61		61

		11/20/00		8404		0		1		1		-7538																				2454		866.08224		-19		-19

		11/21/00		8398		1		0		-1		9257																				2447		859.666816		-6		-6

		11/22/00		8353		0		0		1		-7448																				2403		904.574784		-45		45

		11/23/00		8372		1		0		1		-7448																				2422		923.821056		19		19

		11/24/00		8388		0		0		1		-7448																				2438		939.859616		16		16

		11/27/00		8391		1		0		1		-7448																				2441		943.067328		3		3

		11/28/00		8388		1		0		1		-7448																				2438		939.859616		-3		-3

		11/29/00		8414		0		1		1		-7448																				2464		965.521312		26		26

		11/30/00		8391		1		0		-1		9334																				2441		943.067328		-22		-22

		12/4/00		8423		1		0		1		-7512																				2473		910.990208		32		-32

		12/5/00		8439		0		0		1		-7512																				2489		927.028768		16		16

		12/6/00		8472		0		1		1		-7512																				2521		959.105888		32		32

		12/7/00		8456		0		0		-1		9399																				2505		943.067328		-16		-16

		12/11/00		8494		0		0		-1		9399																				2544		904.574784		38		-38

		12/12/00		8456		0		0		-1		9399																				2505		943.067328		-38		38

		12/13/00		8456		0		0		-1		9399																				2505		943.067328		0		0

		12/14/00		8459		1		0		-1		9399																				2508		939.859616		3		-3

		12/15/00		8497		0		0		1		-7596																				2547		901.367072		38		-38

		12/18/00		8504		0		1		1		-7596																				2553		907.782496		6		6

		12/19/00		8475		0		0		-1		9354																				2524		878.913088		-29		-29

		12/20/00		8500		0		1		-1		9354																				2550		853.251392		26		-26

		12/21/00		8500		1		0		-1		9354																				2550		853.251392		0		0

		12/22/00		8500		0		0		1		-7647																				2550		853.251392		0		0

		12/27/00		8407		0		0		1		-7647																				2457		760.227744		-93		-93

		12/28/00		8504		0		0		1		-7647																				2553		856.459104		96		96

		12/29/00		8516		0		0		1		-7647																				2566		869.289952		13		13

		1/2/01		8427		0		0		1		-7647																				2476		779.474016		-90		-90

		1/3/01		8472		0		1		1		-7647																				2521		824.381984		45		45

		1/4/01		8340		0		0		-1		9033																				2390		692.865792		-132		-132

		1/5/01		8186		0		0		-1		9033																				2236		846.835968		-154		154

		1/8/01		8385		0		1		-1		9033																				2435		647.957824		199		-199

		1/9/01		8202		1		0		-1		9033																				2252		830.797408		-183		183

		1/10/01		8279		1		0		1		-7525																				2329		753.81232		77		-77

		1/11/01		8456		1		0		1		-7525																				2505		930.23648		176		176

		1/12/01		8504		1		0		1		-7525																				2553		978.35216		48		48

		1/15/01		8549		1		0		1		-7525																				2598		1023.260128		45		45

		1/16/01		8504		0		0		1		-7525																				2553		978.35216		-45		-45

		1/17/01		8533		1		0		1		-7525																				2582		1007.221568		29		29

		1/18/01		8581		0		0		1		-7525																				2630		1055.337248		48		48

		1/19/01		8581		0		1		1		-7525																				2630		1055.337248		0		0

		1/22/01		8456		1		0		-1		9386																				2505		930.23648		-125		-125

		1/23/01		8587		1		0		1		-7788																				2637		798.720288		132		-132

		1/24/01		8581		1		0		1		-7788																				2630		792.304864		-6		-6

		1/25/01		8767		1		0		1		-7788																				2816		978.35216		186		186

		1/26/01		8917		1		0		1		-7788																				2967		1129.114624		151		151

		1/29/01		8982		0		0		1		-7788																				3031		1193.268864		64		64

		1/30/01		8953		1		0		1		-7788																				3002		1164.399456		-29		-29

		1/31/01		8985		1		0		1		-7788																				3034		1196.476576		32		32

		2/1/01		9302		0		0		1		-7788																				3352		1514.040064		318		318

		2/2/01		9367		1		0		1		-7788																				3416		1578.194304		64		64

		2/5/01		9302		1		0		1		-7788																				3352		1514.040064		-64		-64

		2/6/01		9399		0		0		1		-7788																				3448		1610.271424		96		96

		2/7/01		9399		0		0		1		-7788																				3448		1610.271424		0		0

		2/8/01		9399		0		1		1		-7788																				3448		1610.271424		0		0

		2/9/01		9017		0		1		-1		10245																				3067		1228.553696		-382		-382

		2/12/01		8683		0		0		-1		10245																				2733		1562.155744		-334		334

		2/13/01		8658		1		0		-1		10245																				2707		1587.81744		-26		26

		2/14/01		8600		1		0		1		-6954																				2650		1645.556256		-58		58

		2/15/01		8664		1		0		1		-6954																				2714		1709.710496		64		64

		2/16/01		8828		1		0		1		-6954																				2877		1873.303808		164		164

		2/19/01		8837		1		0		1		-6954																				2887		1882.926944		10		10

		2/20/01		9142		0		0		1		-6954																				3192		2187.659584		305		305

		2/21/01		9087		1		0		1		-6954																				3137		2133.12848		-55		-55

		2/22/01		9103		1		0		1		-6954																				3153		2149.16704		16		16

		2/23/01		9190		1		0		1		-6954																				3240		2235.775264		87		87

		2/26/01		9225		1		0		1		-6954																				3275		2271.060096		35		35

		2/28/01		9354		1		0		1		-6954																				3403		2399.368576		128		128

		3/1/01		9354		1		0		1		-6954																				3403		2399.368576		0		0

		3/2/01		9444		0		0		1		-6954																				3493		2489.184512		90		90

		3/5/01		9431		1		0		1		-6954																				3480		2476.353664		-13		-13

		3/6/01		9623		0		1		1		-6954																				3673		2668.816384		192		192

		3/7/01		9594		0		0		-1		12234																				3644		2639.946976		-29		-29

		3/8/01		9559		1		0		-1		12234																				3609		2675.231808		-35		35

		3/9/01		9623		0		0		1		-7012																				3673		2611.077568		64		-64

		3/12/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/13/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/14/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/15/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/16/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/19/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/20/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/21/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/22/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/23/01		9572		0		1		1		-7012																				3622		2559.754176		-51		-51

		3/26/01		9498		0		1		-1		11984																				3548		2485.9768		-74		-74

		3/27/01		9360		1		0		-1		11984																				3410		2623.908416		-138		138

		3/28/01		9655		1		0		1		-7326																				3705		2328.798912		295		-295

		3/29/01		10268		0		0		1		-7326																				4318		2941.471902		613		613

		3/30/01		10634		1		0		1		-7326																				4683		3307.151072		366		366

		4/2/01		10942		1		0		1		-7326																				4991		3615.091422		308		308

		4/3/01		11387		0		0		1		-7326																				5437		4060.963392		446		446

		4/4/01		11246		0		1		1		-7326																				5296		3919.824062		-141		-141

		4/5/01		11227		0		0		-1		15128																				5277		3900.577792		-19		-19

		4/6/01		10970		1		0		-1		15128																				5020		4157.194752		-257		257

		4/9/01		10906		0		0		1		-6685																				4956		4221.348992		-64		64

		4/10/01		10929		0		0		1		-6685																				4978		4243.802972		22		22

		4/11/01		10393		0		1		1		-6685																				4443		3708.115072		-536		-536

		4/12/01		9110		0		1		-1		11535																				3160		2425.030272		-1283		-1283

		4/17/01		8661		0		1		-1		11535																				2711		2874.109952		-449		449

		4/18/01		8391		0		1		-1		11535																				2441		3143.55776		-269		269

		4/19/01		8164		1		0		-1		11535																				2213		3371.305312		-228		228

		4/20/01		8805		0		0		1		-6075																				2855		2729.762912		642		-642

		4/23/01		8404		0		0		1		-6075																				2454		2328.798912		-401		-401

		4/24/01		8661		1		0		1		-6075																				2711		2585.415872		257		257

		4/26/01		8946		1		0		1		-6075																				2996		2870.90224		285		285

		4/27/01		8917		0		1		1		-6075																				2967		2842.032832		-29		-29

		4/30/01		8603		0		0		-1		11131																				2653		2527.677056		-314		-314

		5/2/01		8789		0		1		-1		11131																				2839		2341.62976		186		-186

		5/3/01		8500		0		0		-1		11131																				2550		2630.32384		-289		289

		5/4/01		8552		1		0		-1		11131																				2601		2579.000448		51		-51

		5/7/01		8581		1		0		1		-6030																				2630		2550.13104		29		-29

		5/8/01		8674		0		0		1		-6030																				2723		2643.154688		93		93

		5/9/01		8645		0		1		1		-6030																				2694		2614.28528		-29		-29

		5/10/01		8568		0		1		-1		11105																				2617		2537.300192		-77		-77

		5/11/01		8398		0		1		-1		11105																				2447		2707.308928		-170		170

		5/14/01		8116		0		0		-1		11105																				2165		2989.587584		-282		282

		5/15/01		8212		1		0		-1		11105																				2261		2893.356224		96		-96

		5/16/01		8247		1		0		1		-5389																				2297		2858.071392		35		-35

		5/17/01		8308		0		1		1		-5389																				2358		2919.01792		61		61

		5/18/01		8019		0		1		-1		10650																				2069		2630.32384		-289		-289

		5/21/01		7715		0		1		-1		10650																				1764		2935.05648		-305		305

		5/22/01		7509		0		0		-1		10650																				1559		3140.350048		-205		205

		5/23/01		7490		1		0		-1		10650																				1540		3159.59632		-19		19

		5/24/01		7702		0		0		1		-4754																				1751		2947.887328		212		-212

		5/25/01		7763		1		0		1		-4754																				1812		3008.833856		61		61

		5/28/01		8337		1		0		1		-4754																				2387		3583.014304		574		574

		5/29/01		8619		0		1		1		-4754																				2669		3865.29296		282		282

		5/30/01		8090		0		0		-1		11426																				2140		3336.02048		-529		-529

		5/31/01		8083		0		1		-1		11426																				2133		3342.435904		-6		6

		6/1/01		7891		1		0		-1		11426																				1941		3534.898624		-192		192

		6/4/01		8180		0		0		1		-4933																				2229		3246.204544		289		-289

		6/5/01		8045		0		0		1		-4933																				2095		3111.48064		-135		-135

		6/6/01		8019		1		0		1		-4933																				2069		3085.818944		-26		-26

		6/7/01		7971		0		0		1		-4933																				2021		3037.703264		-48		-48

		6/8/01		7843		0		1		1		-4933																				1893		2909.394784		-128		-128

		6/11/01		7548		0		0		-1		10162																				1597		2614.28528		-295		-295

		6/12/01		7631		0		0		-1		10162																				1681		2530.884768		83		-83

		6/13/01		7506		1		0		-1		10162																				1556		2655.985536		-125		125

		6/15/01		7843		0		1		1		-5524																				1893		2319.175776		337		-337

		6/18/01		7634		0		1		-1		9745																				1684		2110.674496		-209		-209

		6/19/01		7378		0		1		-1		9745																				1427		2367.291456		-257		257

		6/20/01		7278		0		1		-1		9745																				1328		2466.730528		-99		99

		6/21/01		7275		1		0		-1		9745																				1325		2469.93824		-3		3

		6/22/01		7403		0		1		1		-5062																				1453		2341.62976		128		-128

		6/25/01		7349		0		0		-1		9636																				1399		2287.098656		-55		-55

		6/26/01		7384		0		0		-1		9636																				1434		2251.813824		35		-35

		6/27/01		7362		0		1		-1		9636																				1411		2274.267808		-22		22

		6/28/01		7063		0		0		-1		9636																				1113		2572.585024		-298		298

		6/29/01		7073		1		0		-1		9636																				1123		2562.961888		10		-10

		7/2/01		7342		0		0		1		-5049																				1392		2293.51408		269		-269

		7/3/01		7314		1		0		1		-5049																				1363		2264.644672		-29		-29

		7/4/01		7394		1		0		1		-5049																				1443		2344.837472		80		80

		7/5/01		7477		1		0		1		-5049																				1527		2428.237984		83		83

		7/6/01		7699		0		1		1		-5049																				1748		2649.570112		221		221

		7/9/01		7410		0		0		-1		9771																				1460		2360.876032		-289		-289

		7/10/01		7458		0		1		-1		9771																				1508		2312.760352		48		-48

		7/11/01		7381		0		0		-1		9771																				1431		2389.74544		-77		77

		7/12/01		7535		0		1		-1		9771																				1585		2235.775264		154		-154

		7/13/01		7471		0		0		-1		9771																				1520		2299.929504		-64		64

		7/16/01		7493		1		0		-1		9771																				1543		2277.47552		22		-22

		7/17/01		7522		0		0		1		-5273																				1572		2248.606112		29		-29

		7/18/01		7490		0		0		1		-5273																				1540		2216.528992		-32		-32

		7/19/01		7506		0		0		1		-5273																				1556		2232.567552		16		16

		7/20/01		7445		0		0		1		-5273																				1495		2171.621024		-61		-61

		7/23/01		7452		0		0		1		-5273																				1501		2178.036448		6		6

		7/24/01		7416		0		1		1		-5273																				1466		2142.751616		-35		-35

		7/25/01		7381		0		1		-1		9488																				1431		2107.466784		-35		-35

		7/26/01		7163		0		0		-1		9488																				1213		2325.5912		-218		218

		7/27/01		7314		1		0		-1		9488																				1363		2174.828736		151		-151

		7/30/01		7310		0		0		1		-5132																				1360		2178.036448		-3		3

		7/31/01		7474		0		0		1		-5132																				1524		2341.62976		164		164

		8/1/01		7426		0		1		1		-5132																				1476		2293.51408		-48		-48

		8/2/01		7426		0		1		-1		9719																				1476		2293.51408		0		0

		8/3/01		6576		0		1		-1		9719																				626		3143.55776		-850		850

		8/6/01		6316		0		1		-1		9719																				366		3403.382432		-260		260

		8/7/01		6104		0		0		-1		9719																				154		3615.091424		-212		212

		8/8/01		6098		1		0		-1		9719																				148		3621.506848		-6		6

		8/9/01		6133		1		0		1		-2547																				183		3586.222016		35		-35

		8/10/01		6383		1		0		1		-2547																				433		3836.423552		250		250

		8/13/01		6415		1		0		1		-2547																				465		3868.500672		32		32

		8/14/01		6897		0		0		1		-2547																				946		4349.657472		481		481

		8/16/01		6800		0		1		1		-2547																				850		4253.426112		-96		-96

		8/17/01		6537		0		1		-1		10528																				587		3990.393728		-263		-263

		8/20/01		6396		0		0		-1		10528																				446		4131.533056		-141		141

		8/21/01		6303		0		0		-1		10528																				353		4224.556704		-93		93

		8/22/01		6415		1		0		-1		10528																				465		4112.286784		112		-112

		8/23/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/24/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/27/01		6464		0		0		1		-2303																				513		4160.402464		48		48

		37131		6419		0		1		1		-2303																				468		4115.494496		-45		-45

		37132		6332		0		0		-1		10361																				382		4028.886272		-87		-87

		37133		6338		0		0		-1		10361																				388		4022.470848		6		-6

		37134		6415		0		0		-1		10361																				465		3945.48576		77		-77

		37137		6415		0		0		-1		10361																				465		3945.48576		0		0

		37138		6422		0		1		-1		10361																				472		3939.070336		6		-6

		37139		6371		0		1		-1		10361																				420		3990.393728		-51		51

		37140		6322		0		1		-1		10361																				372		4038.509408		-48		48

		37141		6146		0		1		-1		10361																				196		4214.933568		-176		176

		37144		5809		0		1		-1		10361																				-141		4551.743328		-337		337

		37145		5690		0		1		-1		10361																				-260		4670.428672		-119		119

		37146		5588		0		0		-1		10361																				-362		4773.075456		-103		103

		37147		5620		1		0		-1		10361																				-330		4740.998336		32		-32

		37148		5655		0		0		1		-949																				-295		4705.713504		35		-35

		37151		5469		1		0		1		-949																				-481		4519.666208		-186		-186

		37152		5591		1		0		1		-949																				-359		4641.559264		122		122

		37153		5774		0		0		1		-949																				-176		4824.398848		183		183

		37154		5642		0		1		1		-949																				-308		4692.882656		-132		-132

		37155		5597		1		0		-1		10245																				-353		4647.974688		-45		-45

		37158		5748		1		0		1		-1251																				-202		4497.212224		151		-151

		37159		5742		0		0		1		-1251																				-209		4490.7968		-6		-6

		37160		5774		1		0		1		-1251																				-176		4522.87392		32		32

		37161		5854		0		1		1		-1251																				-96		4603.06672		80		80

		37162		5774		0		0		-1		10297																				-176		4522.87392		-80		-80

		37165		5915		1		0		-1		10297																				-35		4381.734592		141		-141

		37166		5886		0		0		1		-1476																				-64		4410.604		-29		29

		37167		5934		0		0		1		-1476																				-16		4458.71968		48		48

		37168		5902		1		0		1		-1476																				-48		4426.64256		-32		-32

		37172		5777		1		0		1		-1476																				-173		4301.541792		-125		-125

		37173		6104		0		0		1		-1476																				154		4628.728416		327		327

		37174		6098		0		0		1		-1476																				148		4622.312992		-6		-6

		37175		6101		0		0		1		-1476																				151		4625.520704		3		3

		37176		6095		0		1		1		-1476																				144		4619.10528		-6		-6

		37179		5921		0		1		-1		10367																				-29		4445.888832		-173		-173

		37180		5742		0		1		-1		10367																				-209		4625.520704		-180		180

		37181		5735		0		1		-1		10367																				-215		4631.936128		-6		6

		37182		5732		1		0		-1		10367																				-218		4635.14384		-3		3

		37183		5822		0		1		1		-1277																				-128		4545.327904		90		-90

		37186		5774		0		0		-1		10271																				-176		4497.212224		-48		-48

		37187		5748		1		0		-1		10271																				-202		4522.87392		-26		26

		37188		5867		0		0		1		-1463																				-83		4404.188576		119		-119

		37189		5790		1		0		1		-1463																				-160		4327.203488		-77		-77

		37190		5909		1		0		1		-1463																				-42		4445.888832		119		119

		37193		5883		0		1		1		-1463																				-67		4420.227136		-26		-26

		37194		5854		1		0		-1		10245																				-96		4391.357728		-29		-29

		37195		5934		0		0		1		-1623																				-16		4311.164928		80		-80

		37197		5966		0		1		1		-1623																				16		4343.242048		32		32

		37200		5966		1		0		-1		10310																				16		4343.242048		0		0

		37201		6095		1		0		1		-1880																				144		4214.933568		128		-128

		37202		6133		0		0		1		-1880																				183		4253.426112		38		38

		37203		6095		0		1		1		-1880																				144		4214.933568		-38		-38

		37204		5950		1		0		-1		10021																				0		4070.586528		-144		-144

		37207		6130		1		0		1		-2239																				180		3890.954656		180		-180

		37208		6255		1		0		1		-2239																				305		4016.055424		125		125

		37209		6245		0		1		1		-2239																				295		4006.432288		-10		-10

		37210		6201		1		0		-1		10162																				250		3961.52432		-45		-45

		37211		6178		0		1		1		-2194																				228		3983.978304		-22		22

		37214		6095		0		0		-1		9995																				144		3900.577792		-83		-83

		37215		6130		1		0		-1		9995																				180		3865.29296		35		-35

		37216		6111		0		0		1		-2226																				160		3884.539232		-19		19

		37217		6127		0		1		1		-2226																				176		3900.577792		16		16

		37218		5966		0		0		-1		9707																				16		3740.192192		-160		-160

		37221		5950		1		0		-1		9707																				0		3756.230752		-16		16

		37222		6034		1		0		1		-2361																				83		3672.83024		83		-83

		37223		6107		0		1		1		-2361																				157		3746.607616		74		74

		37224		6127		0		1		-1		9893																				176		3765.853888		19		19

		37225		6030		0		0		-1		9893																				80		3862.085248		-96		96

		37228		5925		1		0		-1		9893																				-26		3967.939744		-106		106

		37229		6063		1		0		1		-2233																				112		3830.008128		138		-138

		37230		6303		0		0		1		-2233																				353		4070.586528		241		241

		37231		6255		0		1		1		-2233																				305		4022.470848		-48		-48

		37232		6197		1		0		-1		10162																				247		3964.732032		-58		-58

		37235		6255		1		0		1		-2348																				305		3906.993216		58		-58

		37236		6322		1		0		1		-2348																				372		3974.355168		67		67

		37237		6371		0		1		1		-2348																				420		4022.470848		48		48

		37238		6329		0		1		-1		10310																				379		3980.770592		-42		-42

		37239		6229		0		0		-1		10310																				279		4080.209664		-99		99

		37242		6191		0		0		-1		10310																				241		4118.702208		-38		38

		37243		6207		0		1		-1		10310																				257		4102.663648		16		-16

		37244		6120		0		0		-1		10310																				170		4189.271872		-87		87

		37245		6130		1		0		-1		10310																				180		4179.648736		10		-10

		37246		6152		0		1		1		-1995																				202		4157.194752		22		-22

		37252		6130		1		0		-1		10265																				180		4134.740768		-22		-22

		37253		6281		0		0		1		-2297																				330		3983.978304		151		-151

		37258		6303		0		0		1		-2297																				353		4006.432288		22		22

		37259		6303		1		0		1		-2297																				353		4006.432288		0		0

		37260		6338		1		0		1		-2297																				388		4041.71712		35		35

		37263		6306		0		0		1		-2297																				356		4009.64		-32		-32

		37264		6319		0		1		1		-2297																				369		4022.470848		13		13

		37265		6313		0		1		-1		10329																				362		4016.055424		-6		-6

		37266		6268		0		0		-1		10329																				318		4060.963392		-45		45

		37267		6281		1		0		-1		10329																				330		4048.132544		13		-13

		37270		6377		0		1		1		-2425																				427		3951.901184		96		-96

		37271		6329		1		0		-1		10233																				379		3903.785504		-48		-48

		37272		6399		0		0		1		-2566																				449		3833.21584		71		-71

		37273		6374		1		0		1		-2566																				423		3807.554144		-26		-26

		37274		6480		0		1		1		-2566																				529		3913.40864		106		106

		37277		6415		0		0		-1		10265																				465		3849.2544		-64		-64

		37278		6403		0		0		-1		10265																				452		3862.085248		-13		13

		37279		6399		1		0		-1		10265																				449		3865.29296		-3		3

		37280		6454		0		1		1		-2643																				504		3810.761856		55		-55

		37281		6473		0		1		-1		10303																				523		3830.008128		19		19

		37284		6406		1		0		-1		10303																				455		3897.37008		-67		67

		37285		6448		1		0		1		-2592																				497		3855.669824		42		-42

		37286		6435		0		0		1		-2592																				484		3842.838976		-13		-13

		37287		6451		1		0		1		-2592																				500		3858.877536		16		16

		37288		6576		1		0		1		-2592																				626		3983.978304		125		125

		37291		6553		0		1		1		-2592																				603		3961.52432		-22		-22

		37292		6534		1		0		-1		10476																				584		3942.278048		-19		-19

		37293		6640		0		1		1		-2804																				690		3836.423552		106		-106

		37294		6489		1		0		-1		10175																				539		3685.661088		-151		-151

		37295		6496		0		0		1		-2816																				545		3679.245664		6		-6

		37298		6518		0		0		1		-2816																				568		3701.699648		22		22

		37300		6512		0		1		1		-2816																				561		3695.284224		-6		-6

		37301		6486		1		0		-1		10156																				536		3669.622528		-26		-26

		37302		6576		0		1		1		-2996																				626		3579.806592		90		-90

		37305		6496		0		0		-1		9995																				545		3499.613792		-80		-80

		37306		6502		0		1		-1		9995																				552		3493.198368		6		-6

		37307		6448		0		0		-1		9995																				497		3547.729472		-55		55

		37308		6467		0		1		-1		9995																				516		3528.4832		19		-19

		37309		6451		0		1		-1		9995																				500		3544.52176		-16		16

		37312		6319		1		0		-1		9995																				369		3676.037952		-132		132

		37313		6460		0		1		1		-2925																				510		3534.898624		141		-141

		37314		6387		0		1		-1		9848																				436		3461.121248		-74		-74

		37315		6313		1		0		-1		9848																				362		3534.898624		-74		74

		37316		6508		0		1		1		-3169																				558		3339.228192		196		-196

		37319		6438		0		1		-1		9707																				488		3268.658528		-71		-71

		37320		6377		1		0		-1		9707																				427		3329.605056		-61		61

		37321		6467		1		0		1		-3227																				516		3239.78912		90		-90

		37322		6608		0		1		1		-3227																				658		3380.928448		141		141

		37323		6473		0		1		-1		9719																				523		3246.204544		-135		-135

		37326		6448		1		0		-1		9719																				497		3271.86624		-26		26

		37327		6435		1		0		1		-3150																				484		3284.697088		-13		13

		37328		6473		0		1		1		-3150																				523		3323.189632		38		38

		37329		6367		0		0		-1		9585																				417		3217.335136		-106		-106

		37330		6374		0		1		-1		9585																				423		3210.919712		6		-6

		37333		6329		0		1		-1		9585																				379		3255.82768		-45		45

		37334		6326		0		0		-1		9585																				375		3259.035392		-3		3

		37335		6345		0		1		-1		9585																				395		3239.78912		19		-19

		37336		6306		1		0		-1		9585																				356		3278.281664		-38		38

		37337		6319		0		0		1		-3054																				369		3265.450816		13		-13

		37340		6313		0		1		1		-3054																				362		3259.035392		-6		-6

		37341		6277		0		0		-1		9501																				327		3223.75056		-35		-35

		37342		6277		1		0		-1		9501																				327		3223.75056		0		0

		37343		6303		0		1		1		-3105																				353		3198.088864		26		-26

		37348		6258		0		1		-1		9411																				308		3153.180896		-45		-45

		37349		6146		0		0		-1		9411																				196		3265.450816		-112		112

		37350		6143		0		1		-1		9411																				192		3268.658528		-3		3

		37351		6175		0		0		-1		9411																				225		3236.581408		32		-32

		37354		6146		1		0		-1		9411																				196		3265.450816		-29		29

		37355		6156		1		0		1		-2900																				205		3255.82768		10		-10

		37356		6265		1		0		1		-2900																				314		3364.889888		109		109

		37357		6354		0		0		1		-2900																				404		3454.705824		90		90

		37358		6310		0		0		1		-2900																				359		3409.797856		-45		-45

		37361		6191		1		0		1		-2900																				241		3291.112512		-119		-119

		37362		6255		1		0		1		-2900																				305		3355.266752		64		64

		37363		6236		1		0		1		-2900																				285		3336.02048		-19		-19

		37364		6332		1		0		1		-2900																				382		3432.25184		96		96

		37365		6396		0		1		1		-2900																				446		3496.40608		64		64

		37368		6303		0		1		-1		9707																				353		3403.382432		-93		-93

		37369		6335		0		0		-1		9707																				385		3371.305312		32		-32

		37370		6329		0		0		-1		9707																				379		3377.720736		-6		6

		37372		6380		0		0		-1		9707																				430		3326.397344		51		-51

		37375		6412		0		1		-1		9707																				462		3294.320224		32		-32

		37376		6412		0		0		-1		9707																				462		3294.320224		0		0

		37378		6412		0		0		-1		9707																				462		3294.320224		0		0

		37379		6419		1		0		-1		9707																				468		3287.9048		6		-6

		37382		6399		1		0		1		-3092																				449		3307.151072		-19		19

		37383		6784		0		0		1		-3092																				834		3692.076512		385		385

		37384		6794		0		0		1		-3092																				844		3701.699648		10		10

		37385		6842		1		0		1		-3092																				892		3749.815328		48		48

		37386		7214		1		0		1		-3092																				1264		4121.90992		372		372

		37389		7474		0		0		1		-3092																				1524		4381.734592		260		260

		37390		7371		0		0		1		-3092																				1421		4279.087808		-103		-103

		37391		7346		0		1		1		-3092																				1395		4253.426112		-26		-26

		37392		6961		0		1		-1		10829																				1010		3868.500672		-385		-385

		37393		6557		1		0		-1		10829																				606		4272.672384		-404		404

		37396		6845		0		0		1		-2861																				895		3983.978304		289		-289

		37397		6784		0		1		1		-2861																				834		3923.031776		-61		-61

		37398		6605		0		0		-1		10348																				654		3743.399904		-180		-180

		37399		6640		1		0		-1		10348																				690		3708.115072		35		-35

		37400		6993		0		0		1		-3638																				1043		3355.266752		353		-353

		37403		6836		1		0		1		-3638																				885		3198.088864		-157		-157

		37404		7336		0		0		1		-3638																				1386		3698.491936		500		500

		37405		7246		0		1		1		-3638																				1296		3608.676		-90		-90

		37407		7073		0		1		-1		10508																				1123		3435.459552		-173		-173

		37410		6733		0		0		-1		10508																				783		3775.477024		-340		340

		37411		6714		0		0		-1		10508																				763		3794.723296		-19		19

		37412		6743		1		0		-1		10508																				792		3765.853888		29		-29

		37413		6861		0		1		1		-3214																				911		3647.168544		119		-119

		37414		6675		0		1		-1		10136																				725		3461.121248		-186		-186

		37418		6624		0		1		-1		10136																				674		3512.44464		-51		51

		37419		6371		0		1		-1		10136																				420		3765.853888		-253		253

		37420		6204		0		1		-1		10136																				253		3932.654912		-167		167

		37421		6220		0		1		-1		10136																				269		3916.616352		16		-16

		37424		6245		0		0		-1		10136																				295		3890.954656		26		-26

		37425		6143		1		0		-1		10136																				192		3993.60144		-103		103

		37426		6255		1		0		1		-2374																				305		3881.33152		112		-112

		37427		6448		0		0		1		-2374																				497		4073.79424		192		192

		37428		6329		0		1		0		3955																				379		3955.108896		-119		-119
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Buy and hold

Negociação



EDP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		3729		0		0		0		0				Resultado final:				-855				"Buy and hold":				-1604								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		3759		0		0		0		0								-4.26								-8.00				0		0		0		0		0.00		0.00		0.00

		6/14/00		3785		0		0		0		0				Nº. de negócios:				71												26		0		26		0		0.13		0.00		0.00

		6/15/00		3829		0		1		0		0																				70		0		44		0		0.35		0.00		0.00

		6/16/00		3809		1		0		0		0																				50		0		-20		0		0.25		0.00		0.00

		6/19/00		3869		0		1		1		-3869																				110		0		60		0		0.55		0.00		-0.30

		6/20/00		3849		0		1		0		-20																				90		-20		-20		-20		0.45		-0.10		-0.40

		6/21/00		3809		0		0		0		-20																				50		-20		-40		0		0.25		-0.10		-0.20

		6/23/00		3799		0		1		0		-20																				40		-20		-10		0		0.20		-0.10		-0.15

		6/26/00		3749		0		1		0		-20																				-10		-20		-50		0		-0.05		-0.10		0.10

		6/27/00		3669		0		0		0		-20																				-90		-20		-80		0		-0.45		-0.10		0.50

		6/28/00		3659		0		1		0		-20																				-100		-20		-10		0		-0.50		-0.10		0.55

		6/29/00		3671		0		1		0		-20																				-88		-20		12		0		-0.44		-0.10		0.49

		6/30/00		3629		1		0		0		-20																				-130		-20		-42		0		-0.65		-0.10		0.70

		7/3/00		3633		0		0		1		-3653																				-126		-20		4		0		-0.63		-0.10		0.68

		7/4/00		3701		0		1		1		-3653																				-58		48		68		68		-0.29		0.24		1.02

		7/5/00		3689		0		1		0		36																				-70		36		-12		-12		-0.35		0.18		0.96

		7/6/00		3669		0		1		0		36																				-90		36		-20		0		-0.45		0.18		1.06

		7/7/00		3709		0		1		0		36				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-50		36		40		0		-0.25		0.18		0.86

		7/10/00		3609		0		1		0		36				2968				0.0022209909						0.32						-150		36		-100		0		-0.75		0.18		1.36

		7/11/00		3609		0		1		0		36																				-150		36		0		0		-0.75		0.18		1.36

		7/12/00		3569		0		0		0		36																				-190		36		-40		0		-0.95		0.18		1.56

		7/13/00		3609		0		1		0		36				Sharpe Ratio (SR):																-150		36		40		0		-0.75		0.18		1.36

		7/14/00		3609		0		1		0		36				Média do retorno:								SR(BH)*:		SR(N)*:						-150		36		0		0		-0.75		0.18		1.36

		7/17/00		3639		0		0		0		36				-792.07		-119.71						-1.628		-0.328						-120		36		30		0		-0.60		0.18		1.21

		7/18/00		3659		0		1		0		36				Desv. padrão do retorno:																-100		36		20		0		-0.50		0.18		1.11

		7/19/00		3609		0		0		0		36				486.51		365.37						SR(BH)**:		SR(N)**:						-150		36		-50		0		-0.75		0.18		1.36

		7/20/00		3599		0		0		0		36												-0.070		-0.063						-160		36		-10		0		-0.80		0.18		1.41

		7/21/00		3599		0		0		0		36				Notas:																-160		36		0		0		-0.80		0.18		1.41

		7/24/00		3609		0		1		0		36																				-150		36		10		0		-0.75		0.18		1.36

		7/25/00		3599		0		1		0		36				- Ret(BH): Retorno do Buy and Hold.																-160		36		-10		0		-0.80		0.18		1.41

		7/26/00		3539		0		0		0		36				- Ret(N): Retorno da Negociação.																-220		36		-60		0		-1.10		0.18		1.71

		7/27/00		3539		1		0		0		36				- Baseline para a SR: 0%.																-220		36		0		0		-1.10		0.18		1.71

		7/28/00		3649		0		0		1		-3613																				-110		36		110		0		-0.55		0.18		1.16

		7/31/00		3669		0		1		1		-3613																				-90		56		20		20		-0.45		0.28		1.26

		8/1/00		3659		0		0		0		46																				-100		46		-10		-10		-0.50		0.23		1.21

		8/2/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/3/00		3649		0		1		0		46																				-110		46		0		0		-0.55		0.23		1.26

		8/4/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/7/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/8/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/9/00		3629		0		1		0		46																				-130		46		-30		0		-0.65		0.23		1.36

		8/10/00		3629		0		1		0		46																				-130		46		0		0		-0.65		0.23		1.36

		8/11/00		3619		0		1		0		46																				-140		46		-10		0		-0.70		0.23		1.41

		8/14/00		3609		0		0		0		46																				-150		46		-10		0		-0.75		0.23		1.46

		8/16/00		3629		0		1		0		46																				-130		46		20		0		-0.65		0.23		1.36

		8/17/00		3589		0		1		0		46																				-170		46		-40		0		-0.85		0.23		1.56

		8/18/00		3539		0		1		0		46																				-220		46		-50		0		-1.10		0.23		1.81

		8/21/00		3528		0		0		0		46																				-231		46		-11		0		-1.15		0.23		1.86

		8/22/00		3539		0		1		0		46																				-220		46		11		0		-1.10		0.23		1.81

		8/23/00		3549		0		0		0		46																				-210		46		10		0		-1.05		0.23		1.76

		8/24/00		3518		1		0		0		46																				-241		46		-31		0		-1.20		0.23		1.91

		8/25/00		3589		0		1		1		-3543																				-170		46		71		0		-0.85		0.23		1.56

		8/28/00		3609		0		0		0		66																				-150		66		20		20		-0.75		0.33		1.66

		8/29/00		3599		0		1		0		66																				-160		66		-10		0		-0.80		0.33		1.71

		8/30/00		3599		0		1		0		66																				-160		66		0		0		-0.80		0.33		1.71

		8/31/00		3599		1		0		0		66																				-160		66		0		0		-0.80		0.33		1.71

		9/1/00		3659		0		0		1		-3593																				-100		66		60		0		-0.50		0.33		1.41

		9/4/00		3689		0		0		1		-3593																				-70		96		30		30		-0.35		0.48		1.56

		9/5/00		3699		0		1		1		-3593																				-60		106		10		10		-0.30		0.53		1.61

		9/6/00		3659		0		1		0		66																				-100		66		-40		-40		-0.50		0.33		1.41

		9/7/00		3619		0		0		0		66																				-140		66		-40		0		-0.70		0.33		1.61

		9/8/00		3639		1		0		0		66																				-120		66		20		0		-0.60		0.33		1.51

		9/11/00		3689		0		0		1		-3623																				-70		66		50		0		-0.35		0.33		1.26

		9/12/00		3709		0		0		1		-3623																				-50		86		20		20		-0.25		0.43		1.36

		9/13/00		3729		1		0		1		-3623																				-30		106		20		20		-0.15		0.53		1.46

		9/14/00		3799		1		0		1		-3623																				40		176		70		70		0.20		0.88		1.81

		9/15/00		3879		0		1		1		-3623																				120		256		80		80		0.60		1.28		2.20

		9/18/00		3809		0		0		0		186																				50		186		-70		-70		0.25		0.93		1.86

		9/19/00		3789		0		0		0		186																				30		186		-20		0		0.15		0.93		1.96

		9/20/00		3799		0		1		0		186																				40		186		10		0		0.20		0.93		1.91

		9/21/00		3729		0		1		0		186																				-30		186		-70		0		-0.15		0.93		2.25

		9/22/00		3669		1		0		0		186																				-90		186		-60		0		-0.45		0.93		2.55

		9/25/00		3799		0		1		1		-3613																				40		186		130		0		0.20		0.93		1.91

		9/26/00		3759		0		1		0		146																				0		146		-40		-40		0.00		0.73		1.71

		9/27/00		3739		0		1		0		146																				-20		146		-20		0		-0.10		0.73		1.81

		9/28/00		3619		0		1		0		146																				-140		146		-120		0		-0.70		0.73		2.40

		9/29/00		3619		0		1		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/2/00		3619		0		0		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/3/00		3649		0		1		0		146																				-110		146		30		0		-0.55		0.73		2.25

		10/4/00		3659		0		0		0		146																				-100		146		10		0		-0.50		0.73		2.20

		10/6/00		3679		0		1		0		146																				-80		146		20		0		-0.40		0.73		2.10

		10/9/00		3619		0		1		0		146																				-140		146		-60		0		-0.70		0.73		2.40

		10/10/00		3559		0		1		0		146																				-200		146		-60		0		-1.00		0.73		2.70

		10/11/00		3508		0		1		0		146																				-251		146		-51		0		-1.25		0.73		2.96

		10/12/00		3488		0		1		0		146																				-271		146		-20		0		-1.35		0.73		3.06

		10/13/00		3408		1		0		0		146																				-351		146		-80		0		-1.75		0.73		3.46

		10/16/00		3539		0		0		1		-3393																				-220		146		131		0		-1.10		0.73		2.80

		10/17/00		3508		0		1		1		-3393																				-251		115		-31		-31		-1.25		0.57		2.65

		10/18/00		3438		0		1		0		45																				-321		45		-70		-70		-1.60		0.22		2.30

		10/19/00		3398		0		1		0		45																				-361		45		-40		0		-1.80		0.22		2.50

		10/20/00		3258		0		1		0		45																				-501		45		-140		0		-2.50		0.22		3.20

		10/23/00		3208		0		0		0		45																				-551		45		-50		0		-2.75		0.22		3.45

		10/24/00		3218		1		0		0		45																				-541		45		10		0		-2.70		0.22		3.40

		10/25/00		3258		1		0		1		-3213																				-501		45		40		0		-2.50		0.22		3.20

		10/26/00		3308		0		1		1		-3213																				-451		95		50		50		-2.25		0.47		3.45

		10/27/00		3318		0		1		0		105																				-441		105		10		10		-2.20		0.52		3.50

		10/30/00		3278		0		1		0		105																				-481		105		-40		0		-2.40		0.52		3.70

		10/31/00		3258		0		1		0		105																				-501		105		-20		0		-2.50		0.52		3.80

		11/2/00		3228		0		1		0		105																				-531		105		-30		0		-2.65		0.52		3.95

		11/3/00		3188		1		0		0		105																				-571		105		-40		0		-2.85		0.52		4.15

		11/6/00		3208		1		0		1		-3103																				-551		105		20		0		-2.75		0.52		4.05

		11/7/00		3248		0		1		1		-3103																				-511		145		40		40		-2.55		0.72		4.24

		11/8/00		3248		0		0		0		145																				-511		145		0		0		-2.55		0.72		4.24

		11/9/00		3228		1		0		0		145																				-531		145		-20		0		-2.65		0.72		4.34

		11/10/00		3248		0		0		1		-3103																				-511		145		20		0		-2.55		0.72		4.24

		11/13/00		3238		0		1		1		-3103																				-521		135		-10		-10		-2.60		0.67		4.19

		11/14/00		3208		1		0		0		105																				-551		105		-30		-30		-2.75		0.52		4.05

		11/15/00		3218		0		0		1		-3113																				-541		105		10		0		-2.70		0.52		4.00

		11/16/00		3228		0		0		1		-3113																				-531		115		10		10		-2.65		0.57		4.05

		11/17/00		3238		0		0		1		-3113																				-521		125		10		10		-2.60		0.62		4.10

		11/20/00		3238		0		0		1		-3113																				-521		125		0		0		-2.60		0.62		4.10

		11/21/00		3258		1		0		1		-3113																				-501		145		20		20		-2.50		0.72		4.19

		11/22/00		3398		1		0		1		-3113																				-361		285		140		140		-1.80		1.42		4.89

		11/23/00		3458		0		1		1		-3113																				-301		345		60		60		-1.50		1.72		5.19

		11/24/00		3458		0		1		0		345																				-301		345		0		0		-1.50		1.72		5.19

		11/27/00		3438		0		1		0		345																				-321		345		-20		0		-1.60		1.72		5.29

		11/28/00		3398		1		0		0		345																				-361		345		-40		0		-1.80		1.72		5.49

		11/29/00		3428		0		0		1		-3083																				-331		345		30		0		-1.65		1.72		5.34

		11/30/00		3428		0		0		1		-3083																				-331		345		0		0		-1.65		1.72		5.34

		12/4/00		3468		0		0		1		-3083																				-291		385		40		40		-1.45		1.92		5.54

		12/5/00		3458		0		1		1		-3083																				-301		375		-10		-10		-1.50		1.87		5.49

		12/6/00		3468		0		1		0		385																				-291		385		10		10		-1.45		1.92		5.54

		12/7/00		3418		0		0		0		385																				-341		385		-50		0		-1.70		1.92		5.79

		12/11/00		3458		0		1		0		385																				-301		385		40		0		-1.50		1.92		5.59

		12/12/00		3388		0		1		0		385																				-371		385		-70		0		-1.85		1.92		5.94

		12/13/00		3348		0		0		0		385																				-411		385		-40		0		-2.05		1.92		6.14

		12/14/00		3338		0		0		0		385																				-421		385		-10		0		-2.10		1.92		6.19

		12/15/00		3328		0		0		0		385																				-431		385		-10		0		-2.15		1.92		6.24

		12/18/00		3358		0		0		0		385																				-401		385		30		0		-2.00		1.92		6.09

		12/19/00		3358		1		0		0		385																				-401		385		0		0		-2.00		1.92		6.09

		12/20/00		3388		0		1		1		-3003																				-371		385		30		0		-1.85		1.92		5.94

		12/21/00		3378		1		0		0		375																				-381		375		-10		-10		-1.90		1.87		5.89

		12/22/00		3448		1		0		1		-3073																				-311		375		70		0		-1.55		1.87		5.54

		12/27/00		3458		1		0		1		-3073																				-301		385		10		10		-1.50		1.92		5.59

		12/28/00		3518		1		0		1		-3073																				-241		445		60		60		-1.20		2.22		5.89

		12/29/00		3609		0		1		1		-3073																				-150		536		91		91		-0.75		2.67		6.34

		1/2/01		3528		0		0		0		455																				-231		455		-81		-81		-1.15		2.27		5.94

		1/3/01		3559		1		0		0		455																				-200		455		31		0		-1.00		2.27		5.79

		1/4/01		3629		0		1		1		-3174																				-130		455		70		0		-0.65		2.27		5.44

		1/5/01		3609		0		1		0		435																				-150		435		-20		-20		-0.75		2.17		5.34

		1/8/01		3528		0		1		0		435																				-231		435		-81		0		-1.15		2.17		5.74

		1/9/01		3388		0		0		0		435																				-371		435		-140		0		-1.85		2.17		6.44

		1/10/01		3388		1		0		0		435																				-371		435		0		0		-1.85		2.17		6.44

		1/11/01		3488		1		0		1		-3053																				-271		435		100		0		-1.35		2.17		5.94

		1/12/01		3559		0		1		1		-3053																				-200		506		71		71		-1.00		2.52		6.29

		1/15/01		3458		1		0		0		405																				-301		405		-101		-101		-1.50		2.02		5.79

		1/16/01		3468		0		0		1		-3063																				-291		405		10		0		-1.45		2.02		5.74

		1/17/01		3488		0		1		1		-3063																				-271		425		20		20		-1.35		2.12		5.84

		1/18/01		3428		0		1		0		365																				-331		365		-60		-60		-1.65		1.82		5.54

		1/19/01		3328		0		1		0		365																				-431		365		-100		0		-2.15		1.82		6.04

		1/22/01		3318		1		0		0		365																				-441		365		-10		0		-2.20		1.82		6.09

		1/23/01		3348		1		0		1		-2983																				-411		365		30		0		-2.05		1.82		5.94

		1/24/01		3388		0		1		1		-2983																				-371		405		40		40		-1.85		2.02		6.14

		1/25/01		3258		1		0		0		275																				-501		275		-130		-130		-2.50		1.37		5.49

		1/26/01		3408		1		0		1		-3133																				-351		275		150		0		-1.75		1.37		4.74

		1/29/01		3408		0		1		1		-3133																				-351		275		0		0		-1.75		1.37		4.74

		1/30/01		3398		1		0		0		265																				-361		265		-10		-10		-1.80		1.32		4.69

		1/31/01		3438		0		1		1		-3173																				-321		265		40		0		-1.60		1.32		4.49

		2/1/01		3418		0		1		0		245																				-341		245		-20		-20		-1.70		1.22		4.39

		2/2/01		3398		0		1		0		245																				-361		245		-20		0		-1.80		1.22		4.49

		2/5/01		3358		0		1		0		245																				-401		245		-40		0		-2.00		1.22		4.69

		2/6/01		3358		1		0		0		245																				-401		245		0		0		-2.00		1.22		4.69

		2/7/01		3418		0		1		1		-3173																				-341		245		60		0		-1.70		1.22		4.39

		2/8/01		3428		0		1		0		255																				-331		255		10		10		-1.65		1.27		4.44

		2/9/01		3338		0		0		0		255																				-421		255		-90		0		-2.10		1.27		4.89

		2/12/01		3358		1		0		0		255																				-401		255		20		0		-2.00		1.27		4.79

		2/13/01		3388		0		1		1		-3133																				-371		255		30		0		-1.85		1.27		4.64

		2/14/01		3348		0		0		0		215																				-411		215		-40		-40		-2.05		1.07		4.44

		2/15/01		3368		0		1		0		215																				-391		215		20		0		-1.95		1.07		4.34

		2/16/01		3358		0		1		0		215																				-401		215		-10		0		-2.00		1.07		4.39

		2/19/01		3298		0		1		0		215																				-461		215		-60		0		-2.30		1.07		4.69

		2/20/01		3268		0		1		0		215																				-491		215		-30		0		-2.45		1.07		4.84

		2/21/01		3258		0		0		0		215																				-501		215		-10		0		-2.50		1.07		4.89

		2/22/01		3258		0		1		0		215																				-501		215		0		0		-2.50		1.07		4.89

		2/23/01		3198		0		0		0		215																				-561		215		-60		0		-2.80		1.07		5.19

		2/26/01		3228		0		0		0		215																				-531		215		30		0		-2.65		1.07		5.04

		2/28/01		3218		0		0		0		215																				-541		215		-10		0		-2.70		1.07		5.09

		3/1/01		3228		0		1		0		215																				-531		215		10		0		-2.65		1.07		5.04

		3/2/01		3198		1		0		0		215																				-561		215		-30		0		-2.80		1.07		5.19

		3/5/01		3228		0		0		1		-3013																				-531		215		30		0		-2.65		1.07		5.04

		3/6/01		3228		0		1		1		-3013																				-531		215		0		0		-2.65		1.07		5.04

		3/7/01		3218		1		0		0		205																				-541		205		-10		-10		-2.70		1.02		4.99

		3/8/01		3268		0		1		1		-3063																				-491		205		50		0		-2.45		1.02		4.74

		3/9/01		3218		0		0		0		155																				-541		155		-50		-50		-2.70		0.77		4.49

		3/12/01		3218		0		1		0		155																				-541		155		0		0		-2.70		0.77		4.49

		3/13/01		3208		0		0		0		155																				-551		155		-10		0		-2.75		0.77		4.54

		3/14/01		3218		0		1		0		155																				-541		155		10		0		-2.70		0.77		4.49

		3/15/01		3198		0		0		0		155																				-561		155		-20		0		-2.80		0.77		4.59

		3/16/01		3178		0		1		0		155																				-581		155		-20		0		-2.90		0.77		4.69

		3/19/01		3168		0		0		0		155																				-591		155		-10		0		-2.95		0.77		4.74

		3/20/01		3168		0		1		0		155																				-591		155		0		0		-2.95		0.77		4.74

		3/21/01		3107		1		0		0		155																				-652		155		-61		0		-3.25		0.77		5.05

		3/22/01		3027		0		0		1		-2872																				-732		155		-80		0		-3.65		0.77		5.45

		3/23/01		3067		1		0		1		-2872																				-692		195		40		40		-3.45		0.97		5.65

		3/26/01		3087		0		1		1		-2872																				-672		215		20		20		-3.35		1.07		5.75

		3/27/01		3047		0		1		0		175																				-712		175		-40		-40		-3.55		0.87		5.55

		3/28/01		3027		0		0		0		175																				-732		175		-20		0		-3.65		0.87		5.65

		3/29/01		3017		1		0		0		175																				-742		175		-10		0		-3.70		0.87		5.70

		3/30/01		3077		0		1		1		-2902																				-682		175		60		0		-3.40		0.87		5.40

		4/2/01		3017		0		0		0		115																				-742		115		-60		-60		-3.70		0.57		5.10

		4/3/01		3007		1		0		0		115																				-752		115		-10		0		-3.75		0.57		5.15

		4/4/01		3007		1		0		1		-2892																				-752		115		0		0		-3.75		0.57		5.15

		4/5/01		3138		1		0		1		-2892																				-621		246		131		131		-3.10		1.23		5.80

		4/6/01		3128		0		1		1		-2892																				-631		236		-10		-10		-3.15		1.18		5.75

		4/9/01		3128		1		0		0		236																				-631		236		0		0		-3.15		1.18		5.75

		4/10/01		3178		1		0		1		-2942																				-581		236		50		0		-2.90		1.18		5.50

		4/11/01		3198		1		0		1		-2942																				-561		256		20		20		-2.80		1.28		5.60

		4/12/01		3228		0		0		1		-2942																				-531		286		30		30		-2.65		1.43		5.75

		4/17/01		3188		1		0		1		-2942																				-571		246		-40		-40		-2.85		1.23		5.55

		4/18/01		3258		0		0		1		-2942																				-501		316		70		70		-2.50		1.58		5.90

		4/19/01		3218		0		1		1		-2942																				-541		276		-40		-40		-2.70		1.38		5.70

		4/20/01		3128		0		1		0		186																				-631		186		-90		-90		-3.15		0.93		5.25

		4/23/01		3057		0		0		0		186																				-702		186		-71		0		-3.50		0.93		5.61

		4/24/01		3057		1		0		0		186																				-702		186		0		0		-3.50		0.93		5.61

		4/26/01		3037		0		0		1		-2851																				-722		186		-20		0		-3.60		0.93		5.71

		4/27/01		3057		0		1		1		-2851																				-702		206		20		20		-3.50		1.03		5.81

		4/30/01		3047		1		0		0		196																				-712		196		-10		-10		-3.55		0.98		5.76

		5/2/01		3057		0		0		1		-2861																				-702		196		10		0		-3.50		0.98		5.71

		5/3/01		3057		0		1		1		-2861																				-702		196		0		0		-3.50		0.98		5.71

		5/4/01		3027		1		0		0		166																				-732		166		-30		-30		-3.65		0.83		5.56

		5/7/01		3047		0		1		1		-2881																				-712		166		20		0		-3.55		0.83		5.46

		5/8/01		3027		0		0		0		146																				-732		146		-20		-20		-3.65		0.73		5.36

		5/9/01		3027		0		0		0		146																				-732		146		0		0		-3.65		0.73		5.36

		5/10/01		3037		0		0		0		146																				-722		146		10		0		-3.60		0.73		5.31

		5/11/01		3037		0		1		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/14/01		3037		0		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/15/01		3037		1		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/16/01		3067		0		0		1		-2921																				-692		146		30		0		-3.45		0.73		5.16

		5/17/01		3087		0		1		1		-2921																				-672		166		20		20		-3.35		0.83		5.26

		5/18/01		3057		0		1		0		136																				-702		136		-30		-30		-3.50		0.68		5.11

		5/21/01		2997		1		0		0		136																				-762		136		-60		0		-3.80		0.68		5.41

		5/22/01		3027		0		1		1		-2891																				-732		136		30		0		-3.65		0.68		5.26

		5/23/01		2987		0		0		0		96																				-772		96		-40		-40		-3.85		0.48		5.06

		5/24/01		2997		0		0		0		96																				-762		96		10		0		-3.80		0.48		5.01

		5/25/01		2997		0		1		0		96																				-762		96		0		0		-3.80		0.48		5.01

		5/28/01		2837		0		1		0		96																				-922		96		-160		0		-4.60		0.48		5.81

		5/29/01		2857		0		1		0		96																				-902		96		20		0		-4.50		0.48		5.71

		5/30/01		2827		1		0		0		96																				-932		96		-30		0		-4.65		0.48		5.86

		5/31/01		2897		1		0		1		-2801																				-862		96		70		0		-4.30		0.48		5.51

		6/1/01		2897		1		0		1		-2801																				-862		96		0		0		-4.30		0.48		5.51

		6/4/01		2917		1		0		1		-2801																				-842		116		20		20		-4.20		0.58		5.61

		6/5/01		2937		1		0		1		-2801																				-822		136		20		20		-4.10		0.68		5.71

		6/6/01		2977		0		0		1		-2801																				-782		176		40		40		-3.90		0.88		5.91

		6/7/01		2947		0		0		1		-2801																				-812		146		-30		-30		-4.05		0.73		5.76

		6/8/01		2947		0		0		1		-2801																				-812		146		0		0		-4.05		0.73		5.76

		6/11/01		2937		0		0		1		-2801																				-822		136		-10		-10		-4.10		0.68		5.71

		6/12/01		2937		0		1		1		-2801																				-822		136		0		0		-4.10		0.68		5.71

		6/13/01		2927		1		0		0		126																				-832		126		-10		-10		-4.15		0.63		5.66

		6/15/01		2947		0		0		1		-2821																				-812		126		20		0		-4.05		0.63		5.56

		6/18/01		2917		0		1		1		-2821																				-842		96		-30		-30		-4.20		0.48		5.41

		6/19/01		2867		0		1		0		46																				-892		46		-50		-50		-4.45		0.23		5.16

		6/20/01		2807		0		1		0		46																				-952		46		-60		0		-4.75		0.23		5.46

		6/21/01		2717		1		0		0		46																				-1042		46		-90		0		-5.20		0.23		5.91

		6/22/01		2807		0		0		1		-2761																				-952		46		90		0		-4.75		0.23		5.46

		6/25/01		2767		1		0		1		-2761																				-992		6		-40		-40		-4.95		0.03		5.26

		6/26/01		2787		0		0		1		-2761																				-972		26		20		20		-4.85		0.13		5.36

		6/27/01		2797		0		1		1		-2761																				-962		36		10		10		-4.80		0.18		5.41

		6/28/01		2757		1		0		0		-4																				-1002		-4		-40		-40		-5.00		-0.02		5.21

		6/29/01		2857		0		1		1		-2861																				-902		-4		100		0		-4.50		-0.02		4.71

		7/2/01		2847		0		1		0		-14																				-912		-14		-10		-10		-4.55		-0.07		4.66

		7/3/01		2827		1		0		0		-14																				-932		-14		-20		0		-4.65		-0.07		4.76

		7/4/01		2837		0		0		1		-2851																				-922		-14		10		0		-4.60		-0.07		4.71

		7/5/01		2837		0		0		1		-2851																				-922		-14		0		0		-4.60		-0.07		4.71

		7/6/01		2847		0		1		1		-2851																				-912		-4		10		10		-4.55		-0.02		4.76

		7/9/01		2807		0		1		0		-44																				-952		-44		-40		-40		-4.75		-0.22		4.56

		7/10/01		2807		1		0		0		-44																				-952		-44		0		0		-4.75		-0.22		4.56

		7/11/01		2807		0		1		1		-2851																				-952		-44		0		0		-4.75		-0.22		4.56

		7/12/01		2757		1		0		0		-94																				-1002		-94		-50		-50		-5.00		-0.47		4.31

		7/13/01		2797		1		0		1		-2891																				-962		-94		40		0		-4.80		-0.47		4.11

		7/16/01		2807		0		0		1		-2891																				-952		-84		10		10		-4.75		-0.42		4.16

		7/17/01		2817		0		0		1		-2891																				-942		-74		10		10		-4.70		-0.37		4.21

		7/18/01		2837		0		0		1		-2891																				-922		-54		20		20		-4.60		-0.27		4.31

		7/19/01		2857		1		0		1		-2891																				-902		-34		20		20		-4.50		-0.17		4.41

		7/20/01		2867		0		0		1		-2891																				-892		-24		10		10		-4.45		-0.12		4.46

		7/23/01		2877		0		1		1		-2891																				-882		-14		10		10		-4.40		-0.07		4.51

		7/24/01		2827		1		0		0		-64																				-932		-64		-50		-50		-4.65		-0.32		4.26

		7/25/01		2877		1		0		1		-2941																				-882		-64		50		0		-4.40		-0.32		4.01

		7/26/01		2947		1		0		1		-2941																				-812		6		70		70		-4.05		0.03		4.36

		7/27/01		2987		1		0		1		-2941																				-772		46		40		40		-3.85		0.23		4.56

		7/30/01		3017		0		1		1		-2941																				-742		76		30		30		-3.70		0.38		4.71

		7/31/01		3007		0		0		0		66																				-752		66		-10		-10		-3.75		0.33		4.66

		8/1/01		3017		0		1		0		66																				-742		66		10		0		-3.70		0.33		4.61

		8/2/01		2967		0		1		0		66																				-792		66		-50		0		-3.95		0.33		4.86

		8/3/01		2937		1		0		0		66																				-822		66		-30		0		-4.10		0.33		5.01

		8/6/01		2997		0		1		1		-2931																				-762		66		60		0		-3.80		0.33		4.71

		8/7/01		2977		1		0		0		46																				-782		46		-20		-20		-3.90		0.23		4.61

		8/8/01		2997		0		0		1		-2951																				-762		46		20		0		-3.80		0.23		4.51

		8/9/01		2977		0		0		1		-2951																				-782		26		-20		-20		-3.90		0.13		4.41

		8/10/01		2987		0		1		1		-2951																				-772		36		10		10		-3.85		0.18		4.46

		8/13/01		2937		0		1		0		-14																				-822		-14		-50		-50		-4.10		-0.07		4.21

		8/14/01		2897		1		0		0		-14																				-862		-14		-40		0		-4.30		-0.07		4.41

		8/16/01		2987		0		0		1		-3001																				-772		-14		90		0		-3.85		-0.07		3.96

		8/17/01		2957		0		0		1		-3001																				-802		-44		-30		-30		-4.00		-0.22		3.81

		8/20/01		2927		1		0		1		-3001																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/21/01		2947		1		0		1		-3001																				-812		-54		20		20		-4.05		-0.27		3.76

		8/22/01		2957		0		1		1		-3001																				-802		-44		10		10		-4.00		-0.22		3.81

		8/23/01		2927		0		0		0		-74																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/24/01		2917		0		0		0		-74																				-842		-74		-10		0		-4.20		-0.37		3.71

		8/27/01		2927		0		1		0		-74																				-832		-74		10		0		-4.15		-0.37		3.66

		37131		2897		0		1		0		-74																				-862		-74		-30		0		-4.30		-0.37		3.81

		37132		2847		1		0		0		-74																				-912		-74		-50		0		-4.55		-0.37		4.06

		37133		2907		0		1		1		-2981																				-852		-74		60		0		-4.25		-0.37		3.76

		37134		2877		0		1		0		-104																				-882		-104		-30		-30		-4.40		-0.52		3.61

		37137		2847		0		1		0		-104																				-912		-104		-30		0		-4.55		-0.52		3.76

		37138		2857		1		0		0		-104																				-902		-104		10		0		-4.50		-0.52		3.71

		37139		2877		1		0		1		-2981																				-882		-104		20		0		-4.40		-0.52		3.61

		37140		2897		1		0		1		-2981																				-862		-84		20		20		-4.30		-0.42		3.71

		37141		2907		0		0		1		-2981																				-852		-74		10		10		-4.25		-0.37		3.76

		37144		2897		0		0		1		-2981																				-862		-84		-10		-10		-4.30		-0.42		3.71

		37145		2917		0		1		1		-2981																				-842		-64		20		20		-4.20		-0.32		3.81

		37146		2757		0		1		0		-224																				-1002		-224		-160		-160		-5.00		-1.12		3.01

		37147		2707		0		1		0		-224																				-1052		-224		-50		0		-5.25		-1.12		3.26

		37148		2686		0		1		0		-224																				-1073		-224		-21		0		-5.35		-1.12		3.37

		37151		2416		0		0		0		-224																				-1343		-224		-270		0		-6.70		-1.12		4.71

		37152		2506		1		0		0		-224																				-1253		-224		90		0		-6.25		-1.12		4.26

		37153		2656		0		0		1		-2880																				-1103		-224		150		0		-5.50		-1.12		3.52

		37154		2636		0		1		1		-2880																				-1123		-244		-20		-20		-5.60		-1.22		3.42

		37155		2506		0		0		0		-374																				-1253		-374		-130		-130		-6.25		-1.87		2.77

		37158		2606		1		0		0		-374																				-1153		-374		100		0		-5.75		-1.87		2.27

		37159		2626		0		0		1		-3000																				-1133		-374		20		0		-5.65		-1.87		2.17

		37160		2636		1		0		1		-3000																				-1123		-364		10		10		-5.60		-1.82		2.22

		37161		2656		1		0		1		-3000																				-1103		-344		20		20		-5.50		-1.72		2.32

		37162		2827		0		0		1		-3000																				-932		-173		171		171		-4.65		-0.86		3.17

		37165		2857		0		0		1		-3000																				-902		-143		30		30		-4.50		-0.71		3.32

		37166		2837		0		1		1		-3000																				-922		-163		-20		-20		-4.60		-0.81		3.22

		37167		2707		1		0		0		-293																				-1052		-293		-130		-130		-5.25		-1.46		2.57

		37168		2807		1		0		1		-3100																				-952		-293		100		0		-4.75		-1.46		2.07

		37172		2817		1		0		1		-3100																				-942		-283		10		10		-4.70		-1.41		2.12

		37173		2877		0		0		1		-3100																				-882		-223		60		60		-4.40		-1.11		2.42

		37174		2877		1		0		1		-3100																				-882		-223		0		0		-4.40		-1.11		2.42

		37175		2947		0		0		1		-3100																				-812		-153		70		70		-4.05		-0.76		2.77

		37176		2897		0		0		1		-3100																				-862		-203		-50		-50		-4.30		-1.01		2.52

		37179		2857		0		1		1		-3100																				-902		-243		-40		-40		-4.50		-1.21		2.32

		37180		2857		0		0		0		-243																				-902		-243		0		0		-4.50		-1.21		2.32

		37181		2887		0		0		0		-243																				-872		-243		30		0		-4.35		-1.21		2.17

		37182		2857		1		0		0		-243																				-902		-243		-30		0		-4.50		-1.21		2.32

		37183		2897		0		1		1		-3140																				-862		-243		40		0		-4.30		-1.21		2.12

		37186		2837		1		0		0		-303																				-922		-303		-60		-60		-4.60		-1.51		1.83

		37187		2877		0		1		1		-3180																				-882		-303		40		0		-4.40		-1.51		1.63

		37188		2887		0		0		0		-293																				-872		-293		10		10		-4.35		-1.46		1.68

		37189		2907		0		1		0		-293																				-852		-293		20		0		-4.25		-1.46		1.58

		37190		2877		0		1		0		-293																				-882		-293		-30		0		-4.40		-1.46		1.73

		37193		2807		0		1		0		-293																				-952		-293		-70		0		-4.75		-1.46		2.07

		37194		2767		0		0		0		-293																				-992		-293		-40		0		-4.95		-1.46		2.27

		37195		2757		0		1		0		-293																				-1002		-293		-10		0		-5.00		-1.46		2.32

		37197		2686		0		1		0		-293																				-1073		-293		-71		0		-5.35		-1.46		2.68

		37200		2616		0		1		0		-293																				-1143		-293		-70		0		-5.70		-1.46		3.03

		37201		2586		0		0		0		-293																				-1173		-293		-30		0		-5.85		-1.46		3.18

		37202		2596		0		0		0		-293																				-1163		-293		10		0		-5.80		-1.46		3.13

		37203		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37204		2596		0		0		0		-293																				-1163		-293		-30		0		-5.80		-1.46		3.13

		37207		2616		0		1		0		-293																				-1143		-293		20		0		-5.70		-1.46		3.03

		37208		2596		0		1		0		-293																				-1163		-293		-20		0		-5.80		-1.46		3.13

		37209		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37210		2626		0		0		0		-293																				-1133		-293		0		0		-5.65		-1.46		2.98

		37211		2636		0		0		0		-293																				-1123		-293		10		0		-5.60		-1.46		2.93

		37214		2646		0		1		0		-293																				-1113		-293		10		0		-5.55		-1.46		2.88

		37215		2626		0		1		0		-293																				-1133		-293		-20		0		-5.65		-1.46		2.98

		37216		2566		0		1		0		-293																				-1193		-293		-60		0		-5.95		-1.46		3.28

		37217		2546		0		0		0		-293																				-1213		-293		-20		0		-6.05		-1.46		3.38

		37218		2566		0		0		0		-293																				-1193		-293		20		0		-5.95		-1.46		3.28

		37221		2556		0		1		0		-293																				-1203		-293		-10		0		-6.00		-1.46		3.33

		37222		2526		0		1		0		-293																				-1233		-293		-30		0		-6.15		-1.46		3.48

		37223		2536		0		0		0		-293																				-1223		-293		10		0		-6.10		-1.46		3.43

		37224		2526		0		1		0		-293																				-1233		-293		-10		0		-6.15		-1.46		3.48

		37225		2516		1		0		0		-293																				-1243		-293		-10		0		-6.20		-1.46		3.53

		37228		2526		0		1		1		-2819																				-1233		-293		10		0		-6.15		-1.46		3.48

		37229		2526		0		1		0		-293																				-1233		-293		0		0		-6.15		-1.46		3.48

		37230		2446		0		1		0		-293																				-1313		-293		-80		0		-6.55		-1.46		3.88

		37231		2416		1		0		0		-293																				-1343		-293		-30		0		-6.70		-1.46		4.03

		37232		2526		0		0		1		-2819																				-1233		-293		110		0		-6.15		-1.46		3.48

		37235		2536		0		1		1		-2819																				-1223		-283		10		10		-6.10		-1.41		3.53

		37236		2456		1		0		0		-363																				-1303		-363		-80		-80		-6.50		-1.81		3.13

		37237		2506		0		1		1		-2869																				-1253		-363		50		0		-6.25		-1.81		2.88

		37238		2466		0		0		0		-403																				-1293		-403		-40		-40		-6.45		-2.01		2.68

		37239		2466		0		1		0		-403																				-1293		-403		0		0		-6.45		-2.01		2.68

		37242		2456		1		0		0		-403																				-1303		-403		-10		0		-6.50		-2.01		2.73

		37243		2476		0		0		1		-2879																				-1283		-403		20		0		-6.40		-2.01		2.63

		37244		2466		0		1		1		-2879																				-1293		-413		-10		-10		-6.45		-2.06		2.58

		37245		2336		0		0		0		-543																				-1423		-543		-130		-130		-7.10		-2.71		1.93

		37246		2346		1		0		0		-543																				-1413		-543		10		0		-7.05		-2.71		1.88

		37252		2386		1		0		1		-2929																				-1373		-543		40		0		-6.85		-2.71		1.68

		37253		2446		0		0		1		-2929																				-1313		-483		60		60		-6.55		-2.41		1.98

		37258		2436		0		1		1		-2929																				-1323		-493		-10		-10		-6.60		-2.46		1.93

		37259		2416		0		0		0		-513																				-1343		-513		-20		-20		-6.70		-2.56		1.83

		37260		2416		0		1		0		-513																				-1343		-513		0		0		-6.70		-2.56		1.83

		37263		2386		0		1		0		-513																				-1373		-513		-30		0		-6.85		-2.56		1.98

		37264		2356		1		0		0		-513																				-1403		-513		-30		0		-7.00		-2.56		2.13

		37265		2376		0		1		1		-2889																				-1383		-513		20		0		-6.90		-2.56		2.03

		37266		2336		0		0		0		-553																				-1423		-553		-40		-40		-7.10		-2.76		1.83

		37267		2336		0		0		0		-553																				-1423		-553		0		0		-7.10		-2.76		1.83

		37270		2326		0		1		0		-553																				-1433		-553		-10		0		-7.15		-2.76		1.88

		37271		2296		1		0		0		-553																				-1463		-553		-30		0		-7.30		-2.76		2.03

		37272		2406		1		0		1		-2959																				-1353		-553		110		0		-6.75		-2.76		1.48

		37273		2456		0		0		1		-2959																				-1303		-503		50		50		-6.50		-2.51		1.73

		37274		2446		0		1		1		-2959																				-1313		-513		-10		-10		-6.55		-2.56		1.68

		37277		2426		0		1		0		-533																				-1333		-533		-20		-20		-6.65		-2.66		1.58

		37278		2416		0		0		0		-533																				-1343		-533		-10		0		-6.70		-2.66		1.63

		37279		2406		0		0		0		-533																				-1353		-533		-10		0		-6.75		-2.66		1.68

		37280		2406		0		0		0		-533																				-1353		-533		0		0		-6.75		-2.66		1.68

		37281		2356		0		0		0		-533																				-1403		-533		-50		0		-7.00		-2.66		1.93

		37284		2346		1		0		0		-533																				-1413		-533		-10		0		-7.05		-2.66		1.98

		37285		2396		0		1		1		-2929																				-1363		-533		50		0		-6.80		-2.66		1.73

		37286		2346		0		0		0		-583																				-1413		-583		-50		-50		-7.05		-2.91		1.48

		37287		2366		0		0		0		-583																				-1393		-583		20		0		-6.95		-2.91		1.38

		37288		2366		0		0		0		-583																				-1393		-583		0		0		-6.95		-2.91		1.38

		37291		2346		0		1		0		-583																				-1413		-583		-20		0		-7.05		-2.91		1.48

		37292		2316		0		0		0		-583																				-1443		-583		-30		0		-7.20		-2.91		1.63

		37293		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37294		2316		0		0		0		-583																				-1443		-583		-10		0		-7.20		-2.91		1.63

		37295		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37298		2306		0		1		0		-583																				-1453		-583		-20		0		-7.25		-2.91		1.68

		37300		2275		0		1		0		-583																				-1484		-583		-31		0		-7.40		-2.91		1.84

		37301		2255		1		0		0		-583																				-1504		-583		-20		0		-7.50		-2.91		1.94

		37302		2326		0		1		1		-2909																				-1433		-583		71		0		-7.15		-2.91		1.58

		37305		2275		0		0		0		-634																				-1484		-634		-51		-51		-7.40		-3.16		1.33

		37306		2245		0		0		0		-634																				-1514		-634		-30		0		-7.55		-3.16		1.48

		37307		2245		0		0		0		-634																				-1514		-634		0		0		-7.55		-3.16		1.48

		37308		2265		0		1		0		-634																				-1494		-634		20		0		-7.45		-3.16		1.38

		37309		2225		0		1		0		-634																				-1534		-634		-40		0		-7.65		-3.16		1.58

		37312		2225		0		1		0		-634																				-1534		-634		0		0		-7.65		-3.16		1.58

		37313		2235		0		0		0		-634																				-1524		-634		10		0		-7.60		-3.16		1.53

		37314		2235		0		0		0		-634																				-1524		-634		0		0		-7.60		-3.16		1.53

		37315		2225		0		0		0		-634																				-1534		-634		-10		0		-7.65		-3.16		1.58

		37316		2245		1		0		0		-634																				-1514		-634		20		0		-7.55		-3.16		1.48

		37319		2346		1		0		1		-2980																				-1413		-634		101		0		-7.05		-3.16		0.97

		37320		2366		0		1		1		-2980																				-1393		-614		20		20		-6.95		-3.06		1.07

		37321		2336		0		1		0		-644																				-1423		-644		-30		-30		-7.10		-3.21		0.92

		37322		2336		0		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37323		2336		1		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37326		2366		0		1		1		-3010																				-1393		-644		30		0		-6.95		-3.21		0.77

		37327		2366		0		0		0		-644																				-1393		-644		0		0		-6.95		-3.21		0.77

		37328		2356		0		0		0		-644																				-1403		-644		-10		0		-7.00		-3.21		0.82

		37329		2376		0		0		0		-644																				-1383		-644		20		0		-6.90		-3.21		0.72

		37330		2406		0		0		0		-644																				-1353		-644		30		0		-6.75		-3.21		0.57

		37333		2446		1		0		0		-644																				-1313		-644		40		0		-6.55		-3.21		0.37

		37334		2446		0		1		1		-3090																				-1313		-644		0		0		-6.55		-3.21		0.37

		37335		2366		1		0		0		-724																				-1393		-724		-80		-80		-6.95		-3.61		-0.02

		37336		2376		0		0		1		-3100																				-1383		-724		10		0		-6.90		-3.61		-0.07

		37337		2396		0		0		1		-3100																				-1363		-704		20		20		-6.80		-3.51		0.02

		37340		2406		0		0		1		-3100																				-1353		-694		10		10		-6.75		-3.46		0.07

		37341		2416		0		1		1		-3100																				-1343		-684		10		10		-6.70		-3.41		0.12

		37342		2386		0		0		0		-714																				-1373		-714		-30		-30		-6.85		-3.56		-0.02

		37343		2406		0		1		0		-714																				-1353		-714		20		0		-6.75		-3.56		-0.12

		37348		2396		0		0		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37349		2396		0		0		0		-714																				-1363		-714		0		0		-6.80		-3.56		-0.07

		37350		2416		0		0		0		-714																				-1343		-714		20		0		-6.70		-3.56		-0.17

		37351		2436		0		1		0		-714																				-1323		-714		20		0		-6.60		-3.56		-0.27

		37354		2416		0		1		0		-714																				-1343		-714		-20		0		-6.70		-3.56		-0.17

		37355		2406		0		1		0		-714																				-1353		-714		-10		0		-6.75		-3.56		-0.12

		37356		2396		0		1		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37357		2406		0		1		0		-714																				-1353		-714		10		0		-6.75		-3.56		-0.12

		37358		2376		0		1		0		-714																				-1383		-714		-30		0		-6.90		-3.56		0.02

		37361		2376		0		1		0		-714																				-1383		-714		0		0		-6.90		-3.56		0.02

		37362		2366		0		1		0		-714																				-1393		-714		-10		0		-6.95		-3.56		0.07

		37363		2366		0		1		0		-714																				-1393		-714		0		0		-6.95		-3.56		0.07

		37364		2346		0		1		0		-714																				-1413		-714		-20		0		-7.05		-3.56		0.17

		37365		2346		0		1		0		-714																				-1413		-714		0		0		-7.05		-3.56		0.17

		37368		2326		1		0		0		-714																				-1433		-714		-20		0		-7.15		-3.56		0.27

		37369		2356		0		1		1		-3070																				-1403		-714		30		0		-7.00		-3.56		0.12

		37370		2316		0		1		0		-754																				-1443		-754		-40		-40		-7.20		-3.76		-0.07

		37372		2326		0		0		0		-754																				-1433		-754		10		0		-7.15		-3.76		-0.12

		37375		2326		0		1		0		-754																				-1433		-754		0		0		-7.15		-3.76		-0.12

		37376		2296		0		1		0		-754																				-1463		-754		-30		0		-7.30		-3.76		0.02

		37378		2316		0		1		0		-754																				-1443		-754		20		0		-7.20		-3.76		-0.07

		37379		2275		0		1		0		-754																				-1484		-754		-41		0		-7.40		-3.76		0.13

		37382		2255		0		1		0		-754																				-1504		-754		-20		0		-7.50		-3.76		0.23

		37383		2245		0		1		0		-754																				-1514		-754		-10		0		-7.55		-3.76		0.28

		37384		2245		1		0		0		-754																				-1514		-754		0		0		-7.55		-3.76		0.28

		37385		2326		0		1		1		-3080																				-1433		-754		81		0		-7.15		-3.76		-0.12

		37386		2285		1		0		0		-795																				-1474		-795		-41		-41		-7.35		-3.97		-0.33

		37389		2306		0		1		1		-3101																				-1453		-795		21		0		-7.25		-3.97		-0.43

		37390		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37391		2296		0		0		0		-795																				-1463		-795		-10		0		-7.30		-3.97		-0.38

		37392		2306		0		0		0		-795																				-1453		-795		10		0		-7.25		-3.97		-0.43

		37393		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37396		2316		0		1		0		-795																				-1443		-795		10		0		-7.20		-3.97		-0.48

		37397		2306		1		0		0		-795																				-1453		-795		-10		0		-7.25		-3.97		-0.43

		37398		2346		0		1		1		-3141																				-1413		-795		40		0		-7.05		-3.97		-0.63

		37399		2326		0		0		0		-815																				-1433		-815		-20		-20		-7.15		-4.07		-0.73

		37400		2316		0		0		0		-815																				-1443		-815		-10		0		-7.20		-4.07		-0.68

		37403		2316		0		1		0		-815																				-1443		-815		0		0		-7.20		-4.07		-0.68

		37404		2306		0		1		0		-815																				-1453		-815		-10		0		-7.25		-4.07		-0.63

		37405		2306		0		1		0		-815																				-1453		-815		0		0		-7.25		-4.07		-0.63

		37407		2296		0		1		0		-815																				-1463		-815		-10		0		-7.30		-4.07		-0.58

		37410		2195		0		0		0		-815																				-1564		-815		-101		0		-7.80		-4.07		-0.08

		37411		2205		0		1		0		-815																				-1554		-815		10		0		-7.75		-4.07		-0.13

		37412		2185		0		0		0		-815																				-1574		-815		-20		0		-7.85		-4.07		-0.03

		37413		2205		0		1		0		-815																				-1554		-815		20		0		-7.75		-4.07		-0.13

		37414		2155		1		0		0		-815																				-1604		-815		-50		0		-8.00		-4.07		0.12

		37418		2195		0		0		1		-3010																				-1564		-815		40		0		-7.80		-4.07		-0.08

		37419		2195		0		1		1		-3010																				-1564		-815		0		0		-7.80		-4.07		-0.08

		37420		2175		0		0		0		-835																				-1584		-835		-20		-20		-7.90		-4.16		-0.18

		37421		2195		0		0		0		-835																				-1564		-835		20		0		-7.80		-4.16		-0.28

		37424		2175		0		1		0		-835																				-1584		-835		-20		0		-7.90		-4.16		-0.18

		37425		2165		1		0		0		-835																				-1594		-835		-10		0		-7.95		-4.16		-0.13

		37426		2195		0		1		1		-3030																				-1564		-835		30		0		-7.80		-4.16		-0.28

		37427		2175		0		1		0		-855																				-1584		-855		-20		-20		-7.90		-4.26		-0.38

		37428		2155		0		1		0		-855																				-1604		-855		-20		0		-8.00		-4.26		-0.28
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		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		3729		0		0		0		0				Resultado final:				-56				"Buy and hold":				-1604								Ret(BH)		Ret(N)

		6/13/00		3759		0		0		0		0								-0.28								-8.00				0		0		0		0

		6/14/00		3785		0		0		0		0				Nº. de negócios:				143												26		0		26		0

		6/15/00		3829		0		1		0		0																				70		0		44		0

		6/16/00		3809		1		0		-1		3809																				50		0		-20		0

		6/19/00		3869		0		1		1		-3929																				110		-60		60		-60

		6/20/00		3849		0		1		-1		3769																				90		-80		-20		-20

		6/21/00		3809		0		0		-1		3769																				50		-40		-40		40

		6/23/00		3799		0		1		-1		3769																				40		-30		-10		10

		6/26/00		3749		0		1		-1		3769																				-10		20		-50		50

		6/27/00		3669		0		0		-1		3769																				-90		100		-80		80

		6/28/00		3659		0		1		-1		3769																				-100		110		-10		10

		6/29/00		3671		0		1		-1		3769																				-88		98		12		-12

		6/30/00		3629		1		0		-1		3769																				-130		140		-42		42

		7/3/00		3633		0		0		1		-3497																				-126		136		4		-4

		7/4/00		3701		0		1		1		-3497																				-58		204		68		68

		7/5/00		3689		0		1		-1		3881																				-70		192		-12		-12

		7/6/00		3669		0		1		-1		3881																				-90		212		-20		20

		7/7/00		3709		0		1		-1		3881																				-50		172		40		-40

		7/10/00		3609		0		1		-1		3881																				-150		272		-100		100

		7/11/00		3609		0		1		-1		3881																				-150		272		0		0

		7/12/00		3569		0		0		-1		3881																				-190		312		-40		40

		7/13/00		3609		0		1		-1		3881				Sharpe Ratio (SR):																-150		272		40		-40

		7/14/00		3609		0		1		-1		3881				Média do retorno:								SR(BH)*:		SR(N)*:						-150		272		0		0

		7/17/00		3639		0		0		-1		3881				-792.07		602.53						-1.628		1.490						-120		242		30		-30

		7/18/00		3659		0		1		-1		3881				Desv. padrão do retorno:																-100		222		20		-20

		7/19/00		3609		0		0		-1		3881				486.51		404.38						SR(BH)**:		SR(N)**:						-150		272		-50		50

		7/20/00		3599		0		0		-1		3881												-0.070		-0.002						-160		282		-10		10

		7/21/00		3599		0		0		-1		3881				Notas:																-160		282		0		0

		7/24/00		3609		0		1		-1		3881																				-150		272		10		-10

		7/25/00		3599		0		1		-1		3881				- Ret(BH): Retorno do Buy and Hold.																-160		282		-10		10

		7/26/00		3539		0		0		-1		3881				- Ret(N): Retorno da Negociação.																-220		342		-60		60

		7/27/00		3539		1		0		-1		3881				- Baseline para a SR: 0%.																-220		342		0		0

		7/28/00		3649		0		0		1		-3417																				-110		232		110		-110

		7/31/00		3669		0		1		1		-3417																				-90		252		20		20

		8/1/00		3659		0		0		-1		3901																				-100		242		-10		-10

		8/2/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/3/00		3649		0		1		-1		3901																				-110		252		0		0

		8/4/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/7/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/8/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/9/00		3629		0		1		-1		3901																				-130		272		-30		30

		8/10/00		3629		0		1		-1		3901																				-130		272		0		0

		8/11/00		3619		0		1		-1		3901																				-140		282		-10		10

		8/14/00		3609		0		0		-1		3901																				-150		292		-10		10

		8/16/00		3629		0		1		-1		3901																				-130		272		20		-20

		8/17/00		3589		0		1		-1		3901																				-170		312		-40		40

		8/18/00		3539		0		1		-1		3901																				-220		362		-50		50

		8/21/00		3528		0		0		-1		3901																				-231		373		-11		11

		8/22/00		3539		0		1		-1		3901																				-220		362		11		-11

		8/23/00		3549		0		0		-1		3901																				-210		352		10		-10

		8/24/00		3518		1		0		-1		3901																				-241		383		-31		31

		8/25/00		3589		0		1		1		-3277																				-170		312		71		-71

		8/28/00		3609		0		0		-1		3941																				-150		332		20		20

		8/29/00		3599		0		1		-1		3941																				-160		342		-10		10

		8/30/00		3599		0		1		-1		3941																				-160		342		0		0

		8/31/00		3599		1		0		-1		3941																				-160		342		0		0

		9/1/00		3659		0		0		1		-3377																				-100		282		60		-60

		9/4/00		3689		0		0		1		-3377																				-70		312		30		30

		9/5/00		3699		0		1		1		-3377																				-60		322		10		10

		9/6/00		3659		0		1		-1		3941																				-100		282		-40		-40

		9/7/00		3619		0		0		-1		3941																				-140		322		-40		40

		9/8/00		3639		1		0		-1		3941																				-120		302		20		-20

		9/11/00		3689		0		0		1		-3437																				-70		252		50		-50

		9/12/00		3709		0		0		1		-3437																				-50		272		20		20

		9/13/00		3729		1		0		1		-3437																				-30		292		20		20

		9/14/00		3799		1		0		1		-3437																				40		362		70		70

		9/15/00		3879		0		1		1		-3437																				120		442		80		80

		9/18/00		3809		0		0		-1		4181																				50		372		-70		-70

		9/19/00		3789		0		0		-1		4181																				30		392		-20		20

		9/20/00		3799		0		1		-1		4181																				40		382		10		-10

		9/21/00		3729		0		1		-1		4181																				-30		452		-70		70

		9/22/00		3669		1		0		-1		4181																				-90		512		-60		60

		9/25/00		3799		0		1		1		-3417																				40		382		130		-130

		9/26/00		3759		0		1		-1		4101																				0		342		-40		-40

		9/27/00		3739		0		1		-1		4101																				-20		362		-20		20

		9/28/00		3619		0		1		-1		4101																				-140		482		-120		120

		9/29/00		3619		0		1		-1		4101																				-140		482		0		0

		10/2/00		3619		0		0		-1		4101																				-140		482		0		0

		10/3/00		3649		0		1		-1		4101																				-110		452		30		-30

		10/4/00		3659		0		0		-1		4101																				-100		442		10		-10

		10/6/00		3679		0		1		-1		4101																				-80		422		20		-20

		10/9/00		3619		0		1		-1		4101																				-140		482		-60		60

		10/10/00		3559		0		1		-1		4101																				-200		542		-60		60

		10/11/00		3508		0		1		-1		4101																				-251		593		-51		51

		10/12/00		3488		0		1		-1		4101																				-271		613		-20		20

		10/13/00		3408		1		0		-1		4101																				-351		693		-80		80

		10/16/00		3539		0		0		1		-2977																				-220		562		131		-131

		10/17/00		3508		0		1		1		-2977																				-251		531		-31		-31

		10/18/00		3438		0		1		-1		3899																				-321		461		-70		-70

		10/19/00		3398		0		1		-1		3899																				-361		501		-40		40

		10/20/00		3258		0		1		-1		3899																				-501		641		-140		140

		10/23/00		3208		0		0		-1		3899																				-551		691		-50		50

		10/24/00		3218		1		0		-1		3899																				-541		681		10		-10

		10/25/00		3258		1		0		1		-2617																				-501		641		40		-40

		10/26/00		3308		0		1		1		-2617																				-451		691		50		50

		10/27/00		3318		0		1		-1		4019																				-441		701		10		10

		10/30/00		3278		0		1		-1		4019																				-481		741		-40		40

		10/31/00		3258		0		1		-1		4019																				-501		761		-20		20

		11/2/00		3228		0		1		-1		4019																				-531		791		-30		30

		11/3/00		3188		1		0		-1		4019																				-571		831		-40		40

		11/6/00		3208		1		0		1		-2397																				-551		811		20		-20

		11/7/00		3248		0		1		1		-2397																				-511		851		40		40

		11/8/00		3248		0		0		-1		4099																				-511		851		0		0

		11/9/00		3228		1		0		-1		4099																				-531		871		-20		20

		11/10/00		3248		0		0		1		-2397																				-511		851		20		-20

		11/13/00		3238		0		1		1		-2397																				-521		841		-10		-10

		11/14/00		3208		1		0		-1		4019																				-551		811		-30		-30

		11/15/00		3218		0		0		1		-2417																				-541		801		10		-10

		11/16/00		3228		0		0		1		-2417																				-531		811		10		10

		11/17/00		3238		0		0		1		-2417																				-521		821		10		10

		11/20/00		3238		0		0		1		-2417																				-521		821		0		0

		11/21/00		3258		1		0		1		-2417																				-501		841		20		20

		11/22/00		3398		1		0		1		-2417																				-361		981		140		140

		11/23/00		3458		0		1		1		-2417																				-301		1041		60		60

		11/24/00		3458		0		1		-1		4499																				-301		1041		0		0

		11/27/00		3438		0		1		-1		4499																				-321		1061		-20		20

		11/28/00		3398		1		0		-1		4499																				-361		1101		-40		40

		11/29/00		3428		0		0		1		-2357																				-331		1071		30		-30

		11/30/00		3428		0		0		1		-2357																				-331		1071		0		0

		12/4/00		3468		0		0		1		-2357																				-291		1111		40		40

		12/5/00		3458		0		1		1		-2357																				-301		1101		-10		-10

		12/6/00		3468		0		1		-1		4579																				-291		1111		10		10

		12/7/00		3418		0		0		-1		4579																				-341		1161		-50		50

		12/11/00		3458		0		1		-1		4579																				-301		1121		40		-40

		12/12/00		3388		0		1		-1		4579																				-371		1191		-70		70

		12/13/00		3348		0		0		-1		4579																				-411		1231		-40		40

		12/14/00		3338		0		0		-1		4579																				-421		1241		-10		10

		12/15/00		3328		0		0		-1		4579																				-431		1251		-10		10

		12/18/00		3358		0		0		-1		4579																				-401		1221		30		-30

		12/19/00		3358		1		0		-1		4579																				-401		1221		0		0

		12/20/00		3388		0		1		1		-2197																				-371		1191		30		-30

		12/21/00		3378		1		0		-1		4559																				-381		1181		-10		-10

		12/22/00		3448		1		0		1		-2337																				-311		1111		70		-70

		12/27/00		3458		1		0		1		-2337																				-301		1121		10		10

		12/28/00		3518		1		0		1		-2337																				-241		1181		60		60

		12/29/00		3609		0		1		1		-2337																				-150		1272		91		91

		1/2/01		3528		0		0		-1		4719																				-231		1191		-81		-81

		1/3/01		3559		1		0		-1		4719																				-200		1160		31		-31

		1/4/01		3629		0		1		1		-2539																				-130		1090		70		-70

		1/5/01		3609		0		1		-1		4679																				-150		1070		-20		-20

		1/8/01		3528		0		1		-1		4679																				-231		1151		-81		81

		1/9/01		3388		0		0		-1		4679																				-371		1291		-140		140

		1/10/01		3388		1		0		-1		4679																				-371		1291		0		0

		1/11/01		3488		1		0		1		-2297																				-271		1191		100		-100

		1/12/01		3559		0		1		1		-2297																				-200		1262		71		71

		1/15/01		3458		1		0		-1		4619																				-301		1161		-101		-101

		1/16/01		3468		0		0		1		-2317																				-291		1151		10		-10

		1/17/01		3488		0		1		1		-2317																				-271		1171		20		20

		1/18/01		3428		0		1		-1		4539																				-331		1111		-60		-60

		1/19/01		3328		0		1		-1		4539																				-431		1211		-100		100

		1/22/01		3318		1		0		-1		4539																				-441		1221		-10		10

		1/23/01		3348		1		0		1		-2157																				-411		1191		30		-30

		1/24/01		3388		0		1		1		-2157																				-371		1231		40		40

		1/25/01		3258		1		0		-1		4359																				-501		1101		-130		-130

		1/26/01		3408		1		0		1		-2457																				-351		951		150		-150

		1/29/01		3408		0		1		1		-2457																				-351		951		0		0

		1/30/01		3398		1		0		-1		4339																				-361		941		-10		-10

		1/31/01		3438		0		1		1		-2537																				-321		901		40		-40

		2/1/01		3418		0		1		-1		4299																				-341		881		-20		-20

		2/2/01		3398		0		1		-1		4299																				-361		901		-20		20

		2/5/01		3358		0		1		-1		4299																				-401		941		-40		40

		2/6/01		3358		1		0		-1		4299																				-401		941		0		0

		2/7/01		3418		0		1		1		-2537																				-341		881		60		-60

		2/8/01		3428		0		1		-1		4319																				-331		891		10		10

		2/9/01		3338		0		0		-1		4319																				-421		981		-90		90

		2/12/01		3358		1		0		-1		4319																				-401		961		20		-20

		2/13/01		3388		0		1		1		-2457																				-371		931		30		-30

		2/14/01		3348		0		0		-1		4239																				-411		891		-40		-40

		2/15/01		3368		0		1		-1		4239																				-391		871		20		-20

		2/16/01		3358		0		1		-1		4239																				-401		881		-10		10

		2/19/01		3298		0		1		-1		4239																				-461		941		-60		60

		2/20/01		3268		0		1		-1		4239																				-491		971		-30		30

		2/21/01		3258		0		0		-1		4239																				-501		981		-10		10

		2/22/01		3258		0		1		-1		4239																				-501		981		0		0

		2/23/01		3198		0		0		-1		4239																				-561		1041		-60		60

		2/26/01		3228		0		0		-1		4239																				-531		1011		30		-30

		2/28/01		3218		0		0		-1		4239																				-541		1021		-10		10

		3/1/01		3228		0		1		-1		4239																				-531		1011		10		-10

		3/2/01		3198		1		0		-1		4239																				-561		1041		-30		30

		3/5/01		3228		0		0		1		-2217																				-531		1011		30		-30

		3/6/01		3228		0		1		1		-2217																				-531		1011		0		0

		3/7/01		3218		1		0		-1		4219																				-541		1001		-10		-10

		3/8/01		3268		0		1		1		-2317																				-491		951		50		-50

		3/9/01		3218		0		0		-1		4119																				-541		901		-50		-50

		3/12/01		3218		0		1		-1		4119																				-541		901		0		0

		3/13/01		3208		0		0		-1		4119																				-551		911		-10		10

		3/14/01		3218		0		1		-1		4119																				-541		901		10		-10

		3/15/01		3198		0		0		-1		4119																				-561		921		-20		20

		3/16/01		3178		0		1		-1		4119																				-581		941		-20		20

		3/19/01		3168		0		0		-1		4119																				-591		951		-10		10

		3/20/01		3168		0		1		-1		4119																				-591		951		0		0

		3/21/01		3107		1		0		-1		4119																				-652		1012		-61		61

		3/22/01		3027		0		0		1		-1935																				-732		1092		-80		80

		3/23/01		3067		1		0		1		-1935																				-692		1132		40		40

		3/26/01		3087		0		1		1		-1935																				-672		1152		20		20

		3/27/01		3047		0		1		-1		4159																				-712		1112		-40		-40

		3/28/01		3027		0		0		-1		4159																				-732		1132		-20		20

		3/29/01		3017		1		0		-1		4159																				-742		1142		-10		10

		3/30/01		3077		0		1		1		-1995																				-682		1082		60		-60

		4/2/01		3017		0		0		-1		4039																				-742		1022		-60		-60

		4/3/01		3007		1		0		-1		4039																				-752		1032		-10		10

		4/4/01		3007		1		0		1		-1975																				-752		1032		0		0

		4/5/01		3138		1		0		1		-1975																				-621		1163		131		131

		4/6/01		3128		0		1		1		-1975																				-631		1153		-10		-10

		4/9/01		3128		1		0		-1		4281																				-631		1153		0		0

		4/10/01		3178		1		0		1		-2075																				-581		1103		50		-50

		4/11/01		3198		1		0		1		-2075																				-561		1123		20		20

		4/12/01		3228		0		0		1		-2075																				-531		1153		30		30

		4/17/01		3188		1		0		1		-2075																				-571		1113		-40		-40

		4/18/01		3258		0		0		1		-2075																				-501		1183		70		70

		4/19/01		3218		0		1		1		-2075																				-541		1143		-40		-40

		4/20/01		3128		0		1		-1		4181																				-631		1053		-90		-90

		4/23/01		3057		0		0		-1		4181																				-702		1124		-71		71

		4/24/01		3057		1		0		-1		4181																				-702		1124		0		0

		4/26/01		3037		0		0		1		-1893																				-722		1144		-20		20

		4/27/01		3057		0		1		1		-1893																				-702		1164		20		20

		4/30/01		3047		1		0		-1		4201																				-712		1154		-10		-10

		5/2/01		3057		0		0		1		-1913																				-702		1144		10		-10

		5/3/01		3057		0		1		1		-1913																				-702		1144		0		0

		5/4/01		3027		1		0		-1		4141																				-732		1114		-30		-30

		5/7/01		3047		0		1		1		-1953																				-712		1094		20		-20

		5/8/01		3027		0		0		-1		4101																				-732		1074		-20		-20

		5/9/01		3027		0		0		-1		4101																				-732		1074		0		0

		5/10/01		3037		0		0		-1		4101																				-722		1064		10		-10

		5/11/01		3037		0		1		-1		4101																				-722		1064		0		0

		5/14/01		3037		0		0		-1		4101																				-722		1064		0		0

		5/15/01		3037		1		0		-1		4101																				-722		1064		0		0

		5/16/01		3067		0		0		1		-2033																				-692		1034		30		-30

		5/17/01		3087		0		1		1		-2033																				-672		1054		20		20

		5/18/01		3057		0		1		-1		4081																				-702		1024		-30		-30

		5/21/01		2997		1		0		-1		4081																				-762		1084		-60		60

		5/22/01		3027		0		1		1		-1973																				-732		1054		30		-30

		5/23/01		2987		0		0		-1		4001																				-772		1014		-40		-40

		5/24/01		2997		0		0		-1		4001																				-762		1004		10		-10

		5/25/01		2997		0		1		-1		4001																				-762		1004		0		0

		5/28/01		2837		0		1		-1		4001																				-922		1164		-160		160

		5/29/01		2857		0		1		-1		4001																				-902		1144		20		-20

		5/30/01		2827		1		0		-1		4001																				-932		1174		-30		30

		5/31/01		2897		1		0		1		-1793																				-862		1104		70		-70

		6/1/01		2897		1		0		1		-1793																				-862		1104		0		0

		6/4/01		2917		1		0		1		-1793																				-842		1124		20		20

		6/5/01		2937		1		0		1		-1793																				-822		1144		20		20

		6/6/01		2977		0		0		1		-1793																				-782		1184		40		40

		6/7/01		2947		0		0		1		-1793																				-812		1154		-30		-30

		6/8/01		2947		0		0		1		-1793																				-812		1154		0		0

		6/11/01		2937		0		0		1		-1793																				-822		1144		-10		-10

		6/12/01		2937		0		1		1		-1793																				-822		1144		0		0

		6/13/01		2927		1		0		-1		4061																				-832		1134		-10		-10

		6/15/01		2947		0		0		1		-1833																				-812		1114		20		-20

		6/18/01		2917		0		1		1		-1833																				-842		1084		-30		-30

		6/19/01		2867		0		1		-1		3901																				-892		1034		-50		-50

		6/20/01		2807		0		1		-1		3901																				-952		1094		-60		60

		6/21/01		2717		1		0		-1		3901																				-1042		1184		-90		90

		6/22/01		2807		0		0		1		-1713																				-952		1094		90		-90

		6/25/01		2767		1		0		1		-1713																				-992		1054		-40		-40

		6/26/01		2787		0		0		1		-1713																				-972		1074		20		20

		6/27/01		2797		0		1		1		-1713																				-962		1084		10		10

		6/28/01		2757		1		0		-1		3801																				-1002		1044		-40		-40

		6/29/01		2857		0		1		1		-1913																				-902		944		100		-100

		7/2/01		2847		0		1		-1		3781																				-912		934		-10		-10

		7/3/01		2827		1		0		-1		3781																				-932		954		-20		20

		7/4/01		2837		0		0		1		-1893																				-922		944		10		-10

		7/5/01		2837		0		0		1		-1893																				-922		944		0		0

		7/6/01		2847		0		1		1		-1893																				-912		954		10		10

		7/9/01		2807		0		1		-1		3721																				-952		914		-40		-40

		7/10/01		2807		1		0		-1		3721																				-952		914		0		0

		7/11/01		2807		0		1		1		-1893																				-952		914		0		0

		7/12/01		2757		1		0		-1		3621																				-1002		864		-50		-50

		7/13/01		2797		1		0		1		-1973																				-962		824		40		-40

		7/16/01		2807		0		0		1		-1973																				-952		834		10		10

		7/17/01		2817		0		0		1		-1973																				-942		844		10		10

		7/18/01		2837		0		0		1		-1973																				-922		864		20		20

		7/19/01		2857		1		0		1		-1973																				-902		884		20		20

		7/20/01		2867		0		0		1		-1973																				-892		894		10		10

		7/23/01		2877		0		1		1		-1973																				-882		904		10		10

		7/24/01		2827		1		0		-1		3681																				-932		854		-50		-50

		7/25/01		2877		1		0		1		-2073																				-882		804		50		-50

		7/26/01		2947		1		0		1		-2073																				-812		874		70		70

		7/27/01		2987		1		0		1		-2073																				-772		914		40		40

		7/30/01		3017		0		1		1		-2073																				-742		944		30		30

		7/31/01		3007		0		0		-1		3941																				-752		934		-10		-10

		8/1/01		3017		0		1		-1		3941																				-742		924		10		-10

		8/2/01		2967		0		1		-1		3941																				-792		974		-50		50

		8/3/01		2937		1		0		-1		3941																				-822		1004		-30		30

		8/6/01		2997		0		1		1		-2053																				-762		944		60		-60

		8/7/01		2977		1		0		-1		3901																				-782		924		-20		-20

		8/8/01		2997		0		0		1		-2093																				-762		904		20		-20

		8/9/01		2977		0		0		1		-2093																				-782		884		-20		-20

		8/10/01		2987		0		1		1		-2093																				-772		894		10		10

		8/13/01		2937		0		1		-1		3781																				-822		844		-50		-50

		8/14/01		2897		1		0		-1		3781																				-862		884		-40		40

		8/16/01		2987		0		0		1		-2193																				-772		794		90		-90

		8/17/01		2957		0		0		1		-2193																				-802		764		-30		-30

		8/20/01		2927		1		0		1		-2193																				-832		734		-30		-30

		8/21/01		2947		1		0		1		-2193																				-812		754		20		20

		8/22/01		2957		0		1		1		-2193																				-802		764		10		10

		8/23/01		2927		0		0		-1		3661																				-832		734		-30		-30

		8/24/01		2917		0		0		-1		3661																				-842		744		-10		10

		8/27/01		2927		0		1		-1		3661																				-832		734		10		-10

		37131		2897		0		1		-1		3661																				-862		764		-30		30

		37132		2847		1		0		-1		3661																				-912		814		-50		50

		37133		2907		0		1		1		-2153																				-852		754		60		-60

		37134		2877		0		1		-1		3601																				-882		724		-30		-30

		37137		2847		0		1		-1		3601																				-912		754		-30		30

		37138		2857		1		0		-1		3601																				-902		744		10		-10

		37139		2877		1		0		1		-2153																				-882		724		20		-20

		37140		2897		1		0		1		-2153																				-862		744		20		20

		37141		2907		0		0		1		-2153																				-852		754		10		10

		37144		2897		0		0		1		-2153																				-862		744		-10		-10

		37145		2917		0		1		1		-2153																				-842		764		20		20

		37146		2757		0		1		-1		3361																				-1002		604		-160		-160

		37147		2707		0		1		-1		3361																				-1052		654		-50		50

		37148		2686		0		1		-1		3361																				-1073		675		-21		21

		37151		2416		0		0		-1		3361																				-1343		945		-270		270

		37152		2506		1		0		-1		3361																				-1253		855		90		-90

		37153		2656		0		0		1		-1951																				-1103		705		150		-150

		37154		2636		0		1		1		-1951																				-1123		685		-20		-20

		37155		2506		0		0		-1		3061																				-1253		555		-130		-130

		37158		2606		1		0		-1		3061																				-1153		455		100		-100

		37159		2626		0		0		1		-2191																				-1133		435		20		-20

		37160		2636		1		0		1		-2191																				-1123		445		10		10

		37161		2656		1		0		1		-2191																				-1103		465		20		20

		37162		2827		0		0		1		-2191																				-932		636		171		171

		37165		2857		0		0		1		-2191																				-902		666		30		30

		37166		2837		0		1		1		-2191																				-922		646		-20		-20

		37167		2707		1		0		-1		3223																				-1052		516		-130		-130

		37168		2807		1		0		1		-2391																				-952		416		100		-100

		37172		2817		1		0		1		-2391																				-942		426		10		10

		37173		2877		0		0		1		-2391																				-882		486		60		60

		37174		2877		1		0		1		-2391																				-882		486		0		0

		37175		2947		0		0		1		-2391																				-812		556		70		70

		37176		2897		0		0		1		-2391																				-862		506		-50		-50

		37179		2857		0		1		1		-2391																				-902		466		-40		-40

		37180		2857		0		0		-1		3323																				-902		466		0		0

		37181		2887		0		0		-1		3323																				-872		436		30		-30

		37182		2857		1		0		-1		3323																				-902		466		-30		30

		37183		2897		0		1		1		-2471																				-862		426		40		-40

		37186		2837		1		0		-1		3203																				-922		366		-60		-60

		37187		2877		0		1		1		-2551																				-882		326		40		-40

		37188		2887		0		0		-1		3223																				-872		336		10		10

		37189		2907		0		1		-1		3223																				-852		316		20		-20

		37190		2877		0		1		-1		3223																				-882		346		-30		30

		37193		2807		0		1		-1		3223																				-952		416		-70		70

		37194		2767		0		0		-1		3223																				-992		456		-40		40

		37195		2757		0		1		-1		3223																				-1002		466		-10		10

		37197		2686		0		1		-1		3223																				-1073		537		-71		71

		37200		2616		0		1		-1		3223																				-1143		607		-70		70

		37201		2586		0		0		-1		3223																				-1173		637		-30		30

		37202		2596		0		0		-1		3223																				-1163		627		10		-10

		37203		2626		0		1		-1		3223																				-1133		597		30		-30

		37204		2596		0		0		-1		3223																				-1163		627		-30		30

		37207		2616		0		1		-1		3223																				-1143		607		20		-20

		37208		2596		0		1		-1		3223																				-1163		627		-20		20

		37209		2626		0		1		-1		3223																				-1133		597		30		-30

		37210		2626		0		0		-1		3223																				-1133		597		0		0

		37211		2636		0		0		-1		3223																				-1123		587		10		-10

		37214		2646		0		1		-1		3223																				-1113		577		10		-10

		37215		2626		0		1		-1		3223																				-1133		597		-20		20

		37216		2566		0		1		-1		3223																				-1193		657		-60		60

		37217		2546		0		0		-1		3223																				-1213		677		-20		20

		37218		2566		0		0		-1		3223																				-1193		657		20		-20

		37221		2556		0		1		-1		3223																				-1203		667		-10		10

		37222		2526		0		1		-1		3223																				-1233		697		-30		30

		37223		2536		0		0		-1		3223																				-1223		687		10		-10

		37224		2526		0		1		-1		3223																				-1233		697		-10		10

		37225		2516		1		0		-1		3223																				-1243		707		-10		10

		37228		2526		0		1		1		-1829																				-1233		697		10		-10

		37229		2526		0		1		-1		3223																				-1233		697		0		0

		37230		2446		0		1		-1		3223																				-1313		777		-80		80

		37231		2416		1		0		-1		3223																				-1343		807		-30		30

		37232		2526		0		0		1		-1829																				-1233		697		110		-110

		37235		2536		0		1		1		-1829																				-1223		707		10		10

		37236		2456		1		0		-1		3083																				-1303		627		-80		-80

		37237		2506		0		1		1		-1929																				-1253		577		50		-50

		37238		2466		0		0		-1		3003																				-1293		537		-40		-40

		37239		2466		0		1		-1		3003																				-1293		537		0		0

		37242		2456		1		0		-1		3003																				-1303		547		-10		10

		37243		2476		0		0		1		-1949																				-1283		527		20		-20

		37244		2466		0		1		1		-1949																				-1293		517		-10		-10

		37245		2336		0		0		-1		2723																				-1423		387		-130		-130

		37246		2346		1		0		-1		2723																				-1413		377		10		-10

		37252		2386		1		0		1		-2049																				-1373		337		40		-40

		37253		2446		0		0		1		-2049																				-1313		397		60		60

		37258		2436		0		1		1		-2049																				-1323		387		-10		-10

		37259		2416		0		0		-1		2783																				-1343		367		-20		-20

		37260		2416		0		1		-1		2783																				-1343		367		0		0

		37263		2386		0		1		-1		2783																				-1373		397		-30		30

		37264		2356		1		0		-1		2783																				-1403		427		-30		30

		37265		2376		0		1		1		-1969																				-1383		407		20		-20

		37266		2336		0		0		-1		2703																				-1423		367		-40		-40

		37267		2336		0		0		-1		2703																				-1423		367		0		0

		37270		2326		0		1		-1		2703																				-1433		377		-10		10

		37271		2296		1		0		-1		2703																				-1463		407		-30		30

		37272		2406		1		0		1		-2109																				-1353		297		110		-110

		37273		2456		0		0		1		-2109																				-1303		347		50		50

		37274		2446		0		1		1		-2109																				-1313		337		-10		-10

		37277		2426		0		1		-1		2743																				-1333		317		-20		-20

		37278		2416		0		0		-1		2743																				-1343		327		-10		10

		37279		2406		0		0		-1		2743																				-1353		337		-10		10

		37280		2406		0		0		-1		2743																				-1353		337		0		0

		37281		2356		0		0		-1		2743																				-1403		387		-50		50

		37284		2346		1		0		-1		2743																				-1413		397		-10		10

		37285		2396		0		1		1		-2049																				-1363		347		50		-50

		37286		2346		0		0		-1		2643																				-1413		297		-50		-50

		37287		2366		0		0		-1		2643																				-1393		277		20		-20

		37288		2366		0		0		-1		2643																				-1393		277		0		0

		37291		2346		0		1		-1		2643																				-1413		297		-20		20

		37292		2316		0		0		-1		2643																				-1443		327		-30		30

		37293		2326		0		0		-1		2643																				-1433		317		10		-10

		37294		2316		0		0		-1		2643																				-1443		327		-10		10

		37295		2326		0		0		-1		2643																				-1433		317		10		-10

		37298		2306		0		1		-1		2643																				-1453		337		-20		20

		37300		2275		0		1		-1		2643																				-1484		368		-31		31

		37301		2255		1		0		-1		2643																				-1504		388		-20		20

		37302		2326		0		1		1		-2009																				-1433		317		71		-71

		37305		2275		0		0		-1		2541																				-1484		266		-51		-51

		37306		2245		0		0		-1		2541																				-1514		296		-30		30

		37307		2245		0		0		-1		2541																				-1514		296		0		0

		37308		2265		0		1		-1		2541																				-1494		276		20		-20

		37309		2225		0		1		-1		2541																				-1534		316		-40		40

		37312		2225		0		1		-1		2541																				-1534		316		0		0

		37313		2235		0		0		-1		2541																				-1524		306		10		-10

		37314		2235		0		0		-1		2541																				-1524		306		0		0

		37315		2225		0		0		-1		2541																				-1534		316		-10		10

		37316		2245		1		0		-1		2541																				-1514		296		20		-20

		37319		2346		1		0		1		-2151																				-1413		195		101		-101

		37320		2366		0		1		1		-2151																				-1393		215		20		20

		37321		2336		0		1		-1		2521																				-1423		185		-30		-30

		37322		2336		0		0		-1		2521																				-1423		185		0		0

		37323		2336		1		0		-1		2521																				-1423		185		0		0

		37326		2366		0		1		1		-2211																				-1393		155		30		-30

		37327		2366		0		0		-1		2521																				-1393		155		0		0

		37328		2356		0		0		-1		2521																				-1403		165		-10		10

		37329		2376		0		0		-1		2521																				-1383		145		20		-20

		37330		2406		0		0		-1		2521																				-1353		115		30		-30

		37333		2446		1		0		-1		2521																				-1313		75		40		-40

		37334		2446		0		1		1		-2371																				-1313		75		0		0

		37335		2366		1		0		-1		2361																				-1393		-5		-80		-80

		37336		2376		0		0		1		-2391																				-1383		-15		10		-10

		37337		2396		0		0		1		-2391																				-1363		5		20		20

		37340		2406		0		0		1		-2391																				-1353		15		10		10

		37341		2416		0		1		1		-2391																				-1343		25		10		10

		37342		2386		0		0		-1		2381																				-1373		-5		-30		-30

		37343		2406		0		1		-1		2381																				-1353		-25		20		-20

		37348		2396		0		0		-1		2381																				-1363		-15		-10		10

		37349		2396		0		0		-1		2381																				-1363		-15		0		0

		37350		2416		0		0		-1		2381																				-1343		-35		20		-20

		37351		2436		0		1		-1		2381																				-1323		-55		20		-20

		37354		2416		0		1		-1		2381																				-1343		-35		-20		20

		37355		2406		0		1		-1		2381																				-1353		-25		-10		10

		37356		2396		0		1		-1		2381																				-1363		-15		-10		10

		37357		2406		0		1		-1		2381																				-1353		-25		10		-10

		37358		2376		0		1		-1		2381																				-1383		5		-30		30

		37361		2376		0		1		-1		2381																				-1383		5		0		0

		37362		2366		0		1		-1		2381																				-1393		15		-10		10

		37363		2366		0		1		-1		2381																				-1393		15		0		0

		37364		2346		0		1		-1		2381																				-1413		35		-20		20

		37365		2346		0		1		-1		2381																				-1413		35		0		0

		37368		2326		1		0		-1		2381																				-1433		55		-20		20

		37369		2356		0		1		1		-2331																				-1403		25		30		-30

		37370		2316		0		1		-1		2301																				-1443		-15		-40		-40

		37372		2326		0		0		-1		2301																				-1433		-25		10		-10

		37375		2326		0		1		-1		2301																				-1433		-25		0		0

		37376		2296		0		1		-1		2301																				-1463		5		-30		30

		37378		2316		0		1		-1		2301																				-1443		-15		20		-20

		37379		2275		0		1		-1		2301																				-1484		26		-41		41

		37382		2255		0		1		-1		2301																				-1504		46		-20		20

		37383		2245		0		1		-1		2301																				-1514		56		-10		10

		37384		2245		1		0		-1		2301																				-1514		56		0		0

		37385		2326		0		1		1		-2351																				-1433		-25		81		-81

		37386		2285		1		0		-1		2219																				-1474		-66		-41		-41

		37389		2306		0		1		1		-2393																				-1453		-87		21		-21

		37390		2306		0		0		-1		2219																				-1453		-87		0		0

		37391		2296		0		0		-1		2219																				-1463		-77		-10		10

		37392		2306		0		0		-1		2219																				-1453		-87		10		-10

		37393		2306		0		0		-1		2219																				-1453		-87		0		0

		37396		2316		0		1		-1		2219																				-1443		-97		10		-10

		37397		2306		1		0		-1		2219																				-1453		-87		-10		10

		37398		2346		0		1		1		-2473																				-1413		-127		40		-40

		37399		2326		0		0		-1		2179																				-1433		-147		-20		-20

		37400		2316		0		0		-1		2179																				-1443		-137		-10		10

		37403		2316		0		1		-1		2179																				-1443		-137		0		0

		37404		2306		0		1		-1		2179																				-1453		-127		-10		10

		37405		2306		0		1		-1		2179																				-1453		-127		0		0

		37407		2296		0		1		-1		2179																				-1463		-117		-10		10

		37410		2195		0		0		-1		2179																				-1564		-16		-101		101

		37411		2205		0		1		-1		2179																				-1554		-26		10		-10

		37412		2185		0		0		-1		2179																				-1574		-6		-20		20

		37413		2205		0		1		-1		2179																				-1554		-26		20		-20

		37414		2155		1		0		-1		2179																				-1604		24		-50		50

		37418		2195		0		0		1		-2211																				-1564		-16		40		-40

		37419		2195		0		1		1		-2211																				-1564		-16		0		0

		37420		2175		0		0		-1		2139																				-1584		-36		-20		-20

		37421		2195		0		0		-1		2139																				-1564		-56		20		-20

		37424		2175		0		1		-1		2139																				-1584		-36		-20		20

		37425		2165		1		0		-1		2139																				-1594		-26		-10		10

		37426		2195		0		1		1		-2251																				-1564		-56		30		-30

		37427		2175		0		1		-1		2099																				-1584		-76		-20		-20

		37428		2155		0		1		0		-56																				-1604		-56		-20		20
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Buy and hold

Negociação



PT1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		12530		0		1		0		0				Resultado final:				-3198				"Buy and hold":				-5533								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		12490		1		0		0		0								-15.95								-27.60				0		0		0		0		0.00		0.00		0.00

		6/14/00		12731		0		0		1		-12731				Nº. de negócios:				81												241		0		241		0		1.20		0.00		-1.20

		6/15/00		12901		0		1		1		-12731																				411		170		170		170		2.05		0.85		-0.35

		6/16/00		12911		0		1		0		180																				421		180		10		10		2.10		0.90		-0.30

		6/19/00		12530		0		1		0		180																				40		180		-381		0		0.20		0.90		1.60

		6/20/00		12340		0		1		0		180																				-150		180		-190		0		-0.75		0.90		2.54

		6/21/00		11548		1		0		0		180																				-942		180		-792		0		-4.70		0.90		6.49

		6/23/00		11678		0		1		1		-11498																				-812		180		130		0		-4.05		0.90		5.85

		6/26/00		11518		0		1		0		20																				-972		20		-160		-160		-4.85		0.10		5.05

		6/27/00		11277		1		0		0		20																				-1213		20		-241		0		-6.05		0.10		6.25

		6/28/00		11578		1		0		1		-11558																				-912		20		301		0		-4.55		0.10		4.75

		6/29/00		11919		0		1		1		-11558																				-571		361		341		341		-2.85		1.80		6.45

		6/30/00		11879		0		0		0		321																				-611		321		-40		-40		-3.05		1.60		6.25

		7/3/00		11869		0		0		0		321																				-621		321		-10		0		-3.10		1.60		6.30

		7/4/00		11929		0		0		0		321																				-561		321		60		0		-2.80		1.60		6.00

		7/5/00		11999		1		0		0		321																				-491		321		70		0		-2.45		1.60		5.65

		7/6/00		11919		0		0		1		-11598																				-571		321		-80		0		-2.85		1.60		6.05

		7/7/00		12029		1		0		1		-11598				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-461		431		110		110		-2.30		2.15		6.60

		7/10/00		12340		1		0		1		-11598				9578				0.0071658643						1.16						-150		742		311		311		-0.75		3.70		8.15

		7/11/00		12430		1		0		1		-11598																				-60		832		90		90		-0.30		4.15		8.60

		7/12/00		12731		0		0		1		-11598																				241		1133		301		301		1.20		5.65		10.10

		7/13/00		12781		1		0		1		-11598				Sharpe Ratio (SR):																291		1183		50		50		1.45		5.90		10.35

		7/14/00		13081		0		0		1		-11598				Média do retorno:								SR(BH)*:		SR(N)*:						591		1483		300		300		2.95		7.40		11.85

		7/17/00		13282		1		0		1		-11598				-2918.40		-790.39						-1.759		-0.531						792		1684		201		201		3.95		8.40		12.85

		7/18/00		13282		0		0		1		-11598				Desv. padrão do retorno:																792		1684		0		0		3.95		8.40		12.85

		7/19/00		13122		0		0		1		-11598				1659.58		1488.58						SR(BH)**:		SR(N)**:						632		1524		-160		-160		3.15		7.60		12.05

		7/20/00		13132		1		0		1		-11598												-0.045		-0.036						642		1534		10		10		3.20		7.65		12.10

		7/21/00		13713		0		1		1		-11598				Notas:																1223		2115		581		581		6.10		10.55		15.00

		7/24/00		13402		1		0		0		1804																				912		1804		-311		-311		4.55		9.00		13.45

		7/25/00		13603		0		1		1		-11799				- Ret(BH): Retorno do Buy and Hold.																1113		1804		201		0		5.55		9.00		12.45

		7/26/00		13302		0		1		0		1503				- Ret(N): Retorno da Negociação.																812		1503		-301		-301		4.05		7.50		10.94

		7/27/00		13182		0		1		0		1503				- Baseline para a SR: 0%.																692		1503		-120		0		3.45		7.50		11.54

		7/28/00		12931		0		1		0		1503																				441		1503		-251		0		2.20		7.50		12.79

		7/31/00		12029		0		1		0		1503																				-461		1503		-902		0		-2.30		7.50		17.29

		8/1/00		11929		1		0		0		1503																				-561		1503		-100		0		-2.80		7.50		17.79

		8/2/00		12189		1		0		1		-10686																				-301		1503		260		0		-1.50		7.50		16.50

		8/3/00		12300		0		1		1		-10686																				-190		1614		111		111		-0.95		8.05		17.05

		8/4/00		12109		0		1		0		1423																				-381		1423		-191		-191		-1.90		7.10		16.10

		8/7/00		12119		0		1		0		1423																				-371		1423		10		0		-1.85		7.10		16.05

		8/8/00		11728		0		1		0		1423																				-762		1423		-391		0		-3.80		7.10		18.00

		8/9/00		11598		1		0		0		1423																				-892		1423		-130		0		-4.45		7.10		18.65

		8/10/00		11879		1		0		1		-10456																				-611		1423		281		0		-3.05		7.10		17.24

		8/11/00		11949		0		0		1		-10456																				-541		1493		70		70		-2.70		7.45		17.59

		8/14/00		12039		1		0		1		-10456																				-451		1583		90		90		-2.25		7.90		18.04

		8/16/00		12079		0		1		1		-10456																				-411		1623		40		40		-2.05		8.10		18.24

		8/17/00		11628		0		1		0		1172																				-862		1172		-451		-451		-4.30		5.85		15.99

		8/18/00		11488		1		0		0		1172																				-1002		1172		-140		0		-5.00		5.85		16.69

		8/21/00		11518		1		0		1		-10346																				-972		1172		30		0		-4.85		5.85		16.54

		8/22/00		12019		0		1		1		-10346																				-471		1673		501		501		-2.35		8.34		19.04

		8/23/00		11427		0		0		0		1081																				-1063		1081		-592		-592		-5.30		5.39		16.09

		8/24/00		11377		0		0		0		1081																				-1113		1081		-50		0		-5.55		5.39		16.34

		8/25/00		11678		0		0		0		1081																				-812		1081		301		0		-4.05		5.39		14.83

		8/28/00		11768		1		0		0		1081																				-722		1081		90		0		-3.60		5.39		14.39

		8/29/00		11728		1		0		1		-10647																				-762		1081		-40		0		-3.80		5.39		14.58

		8/30/00		11778		0		0		1		-10647																				-712		1131		50		50		-3.55		5.64		14.83

		8/31/00		11728		0		0		1		-10647																				-762		1081		-50		-50		-3.80		5.39		14.58

		9/1/00		11979		1		0		1		-10647																				-511		1332		251		251		-2.55		6.64		15.84

		9/4/00		12420		1		0		1		-10647																				-70		1773		441		441		-0.35		8.84		18.04

		9/5/00		12229		0		0		1		-10647																				-261		1582		-191		-191		-1.30		7.89		17.08

		9/6/00		12189		0		0		1		-10647																				-301		1542		-40		-40		-1.50		7.69		16.88

		9/7/00		12139		1		0		1		-10647																				-351		1492		-50		-50		-1.75		7.44		16.63

		9/8/00		12209		0		0		1		-10647																				-281		1562		70		70		-1.40		7.79		16.98

		9/11/00		12209		1		0		1		-10647																				-281		1562		0		0		-1.40		7.79		16.98

		9/12/00		12290		0		1		1		-10647																				-200		1643		81		81		-1.00		8.20		17.39

		9/13/00		12049		0		1		0		1402																				-441		1402		-241		-241		-2.20		6.99		16.19

		9/14/00		11959		0		0		0		1402																				-531		1402		-90		0		-2.65		6.99		16.63

		9/15/00		11929		0		1		0		1402																				-561		1402		-30		0		-2.80		6.99		16.78

		9/18/00		11788		0		0		0		1402																				-702		1402		-141		0		-3.50		6.99		17.49

		9/19/00		11778		0		0		0		1402																				-712		1402		-10		0		-3.55		6.99		17.54

		9/20/00		11909		0		0		0		1402																				-581		1402		131		0		-2.90		6.99		16.88

		9/21/00		11828		0		1		0		1402																				-662		1402		-81		0		-3.30		6.99		17.29

		9/22/00		11227		1		0		0		1402																				-1263		1402		-601		0		-6.30		6.99		20.29

		9/25/00		11718		0		0		1		-10316																				-772		1402		491		0		-3.85		6.99		17.84

		9/26/00		11558		0		0		1		-10316																				-932		1242		-160		-160		-4.65		6.20		17.04

		9/27/00		11538		0		0		1		-10316																				-952		1222		-20		-20		-4.75		6.10		16.94

		9/28/00		11538		1		0		1		-10316																				-952		1222		0		0		-4.75		6.10		16.94

		9/29/00		11798		0		0		1		-10316																				-692		1482		260		260		-3.45		7.39		18.24

		10/2/00		11748		1		0		1		-10316																				-742		1432		-50		-50		-3.70		7.14		17.99

		10/3/00		11828		1		0		1		-10316																				-662		1512		80		80		-3.30		7.54		18.39

		10/4/00		11838		0		1		1		-10316																				-652		1522		10		10		-3.25		7.59		18.44

		10/6/00		11478		0		1		0		1162																				-1012		1162		-360		-360		-5.05		5.80		16.64

		10/9/00		11087		0		0		0		1162																				-1403		1162		-391		0		-7.00		5.80		18.59

		10/10/00		11227		1		0		0		1162																				-1263		1162		140		0		-6.30		5.80		17.89

		10/11/00		11117		0		0		1		-9955																				-1373		1162		-110		0		-6.85		5.80		18.44

		10/12/00		11057		0		0		1		-9955																				-1433		1102		-60		-60		-7.15		5.50		18.14

		10/13/00		10726		0		0		1		-9955																				-1764		771		-331		-331		-8.80		3.85		16.49

		10/16/00		10916		0		0		1		-9955																				-1574		961		190		190		-7.85		4.79		17.44

		10/17/00		10776		0		1		1		-9955																				-1714		821		-140		-140		-8.55		4.10		16.74

		10/18/00		10325		0		0		0		370																				-2165		370		-451		-451		-10.80		1.85		14.49

		10/19/00		10285		1		0		0		370																				-2205		370		-40		0		-11.00		1.85		14.69

		10/20/00		10515		0		1		1		-10145																				-1975		370		230		0		-9.85		1.85		13.54

		10/23/00		10325		0		0		0		180																				-2165		180		-190		-190		-10.80		0.90		12.59

		10/24/00		10325		1		0		0		180																				-2165		180		0		0		-10.80		0.90		12.59

		10/25/00		10686		0		1		1		-10506																				-1804		180		361		0		-9.00		0.90		10.79

		10/26/00		10575		0		1		0		69																				-1915		69		-111		-111		-9.55		0.34		10.24

		10/27/00		10225		1		0		0		69																				-2265		69		-350		0		-11.30		0.34		11.99

		10/30/00		10275		1		0		1		-10206																				-2215		69		50		0		-11.05		0.34		11.74

		10/31/00		10455		1		0		1		-10206																				-2035		249		180		180		-10.15		1.24		12.63

		11/2/00		10616		0		1		1		-10206																				-1874		410		161		161		-9.35		2.05		13.44

		11/3/00		10636		0		1		0		430																				-1854		430		20		20		-9.25		2.14		13.54

		11/6/00		10525		0		1		0		430																				-1965		430		-111		0		-9.80		2.14		14.09

		11/7/00		10174		0		1		0		430																				-2316		430		-351		0		-11.55		2.14		15.84

		11/8/00		9824		1		0		0		430																				-2666		430		-350		0		-13.30		2.14		17.59

		11/9/00		9673		1		0		1		-9243																				-2817		430		-151		0		-14.05		2.14		18.34

		11/10/00		9683		0		0		1		-9243																				-2807		440		10		10		-14.00		2.19		18.39

		11/13/00		9523		0		1		1		-9243																				-2967		280		-160		-160		-14.80		1.40		17.59

		11/14/00		9302		1		0		0		59																				-3188		59		-221		-221		-15.90		0.29		16.49

		11/15/00		9473		0		0		1		-9414																				-3017		59		171		0		-15.05		0.29		15.64

		11/16/00		9423		0		0		1		-9414																				-3067		9		-50		-50		-15.30		0.04		15.39

		11/17/00		9383		0		0		1		-9414																				-3107		-31		-40		-40		-15.50		-0.15		15.19

		11/20/00		9292		0		1		1		-9414																				-3198		-122		-91		-91		-15.95		-0.61		14.73

		11/21/00		9132		1		0		0		-282																				-3358		-282		-160		-160		-16.75		-1.41		13.94

		11/22/00		9322		0		1		1		-9604																				-3168		-282		190		0		-15.80		-1.41		12.99

		11/23/00		9172		1		0		0		-432																				-3318		-432		-150		-150		-16.55		-2.15		12.24

		11/24/00		9503		1		0		1		-9935																				-2987		-432		331		0		-14.90		-2.15		10.59

		11/27/00		10195		0		1		1		-9935																				-2295		260		692		692		-11.45		1.30		14.04

		11/28/00		9824		0		0		0		-111																				-2666		-111		-371		-371		-13.30		-0.55		12.19

		11/29/00		9723		0		0		0		-111																				-2767		-111		-101		0		-13.80		-0.55		12.69

		11/30/00		9773		0		1		0		-111																				-2717		-111		50		0		-13.55		-0.55		12.45

		12/4/00		9423		0		1		0		-111																				-3067		-111		-350		0		-15.30		-0.55		14.19

		12/5/00		9373		1		0		0		-111																				-3117		-111		-50		0		-15.55		-0.55		14.44

		12/6/00		9773		1		0		1		-9884																				-2717		-111		400		0		-13.55		-0.55		12.45

		12/7/00		9824		0		0		1		-9884																				-2666		-60		51		51		-13.30		-0.30		12.70

		12/11/00		10114		1		0		1		-9884																				-2376		230		290		290		-11.85		1.15		14.15

		12/12/00		10676		0		0		1		-9884																				-1814		792		562		562		-9.05		3.95		16.95

		12/13/00		10515		1		0		1		-9884																				-1975		631		-161		-161		-9.85		3.15		16.15

		12/14/00		10595		0		1		1		-9884																				-1895		711		80		80		-9.45		3.55		16.55

		12/15/00		9994		0		0		0		110																				-2496		110		-601		-601		-12.45		0.55		13.55

		12/18/00		10375		0		1		0		110																				-2115		110		381		0		-10.55		0.55		11.65

		12/19/00		10074		1		0		0		110																				-2416		110		-301		0		-12.05		0.55		13.15

		12/20/00		10225		0		1		1		-10115																				-2265		110		151		0		-11.30		0.55		12.40

		12/21/00		9824		1		0		0		-291																				-2666		-291		-401		-401		-13.30		-1.45		10.39

		12/22/00		10014		0		1		1		-10305																				-2476		-291		190		0		-12.35		-1.45		9.45

		12/27/00		9874		0		1		0		-431																				-2616		-431		-140		-140		-13.05		-2.15		8.75

		12/28/00		9824		0		1		0		-431																				-2666		-431		-50		0		-13.30		-2.15		9.00

		12/29/00		9533		1		0		0		-431																				-2957		-431		-291		0		-14.75		-2.15		10.45

		1/2/01		9543		1		0		1		-9974																				-2947		-431		10		0		-14.70		-2.15		10.40

		1/3/01		9623		0		1		1		-9974																				-2867		-351		80		80		-14.30		-1.75		10.80

		1/4/01		10024		1		0		0		50																				-2466		50		401		401		-12.30		0.25		12.80

		1/5/01		10114		1		0		1		-10064																				-2376		50		90		0		-11.85		0.25		12.35

		1/8/01		9954		1		0		1		-10064																				-2536		-110		-160		-160		-12.65		-0.55		11.55

		1/9/01		10134		1		0		1		-10064																				-2356		70		180		180		-11.75		0.35		12.45

		1/10/01		10195		1		0		1		-10064																				-2295		131		61		61		-11.45		0.65		12.75

		1/11/01		10495		1		0		1		-10064																				-1995		431		300		300		-9.95		2.15		14.25

		1/12/01		11227		1		0		1		-10064																				-1263		1163		732		732		-6.30		5.80		17.90

		1/15/01		11307		1		0		1		-10064																				-1183		1243		80		80		-5.90		6.20		18.30

		1/16/01		11528		0		1		1		-10064																				-962		1464		221		221		-4.80		7.30		19.40

		1/17/01		11498		1		0		0		1434																				-992		1434		-30		-30		-4.95		7.15		19.25

		1/18/01		11929		0		0		1		-10495																				-561		1434		431		0		-2.80		7.15		17.10

		1/19/01		12189		0		1		1		-10495																				-301		1694		260		260		-1.50		8.45		18.40

		1/22/01		11628		0		1		0		1133																				-862		1133		-561		-561		-4.30		5.65		15.60

		1/23/01		11187		0		0		0		1133																				-1303		1133		-441		0		-6.50		5.65		17.80

		1/24/01		11448		1		0		0		1133																				-1042		1133		261		0		-5.20		5.65		16.50

		1/25/01		12249		0		1		1		-11116																				-241		1133		801		0		-1.20		5.65		12.50

		1/26/01		11728		0		0		0		612																				-762		612		-521		-521		-3.80		3.05		9.91

		1/29/01		11618		1		0		0		612																				-872		612		-110		0		-4.35		3.05		10.45

		1/30/01		11929		1		0		1		-11317																				-561		612		311		0		-2.80		3.05		8.90

		1/31/01		12009		0		1		1		-11317																				-481		692		80		80		-2.40		3.45		9.30

		2/1/01		11838		1		0		0		521																				-652		521		-171		-171		-3.25		2.60		8.45

		2/2/01		11949		0		1		1		-11428																				-541		521		111		0		-2.70		2.60		7.90

		2/5/01		11728		0		1		0		300																				-762		300		-221		-221		-3.80		1.50		6.79

		2/6/01		11578		1		0		0		300																				-912		300		-150		0		-4.55		1.50		7.54

		2/7/01		11678		0		0		1		-11378																				-812		300		100		0		-4.05		1.50		7.04

		2/8/01		11828		0		1		1		-11378																				-662		450		150		150		-3.30		2.24		7.79

		2/9/01		11317		0		1		0		-61																				-1173		-61		-511		-511		-5.85		-0.30		5.24

		2/12/01		11127		1		0		0		-61																				-1363		-61		-190		0		-6.80		-0.30		6.19

		2/13/01		11417		0		0		1		-11478																				-1073		-61		290		0		-5.35		-0.30		4.74

		2/14/01		10826		1		0		1		-11478																				-1664		-652		-591		-591		-8.30		-3.25		1.80

		2/15/01		11127		0		0		1		-11478																				-1363		-351		301		301		-6.80		-1.75		3.30

		2/16/01		10776		1		0		1		-11478																				-1714		-702		-351		-351		-8.55		-3.50		1.55

		2/19/01		10806		0		1		1		-11478																				-1684		-672		30		30		-8.40		-3.35		1.70

		2/20/01		10826		0		0		0		-652																				-1664		-652		20		20		-8.30		-3.25		1.80

		2/21/01		10746		0		0		0		-652																				-1744		-652		-80		0		-8.70		-3.25		2.19

		2/22/01		10676		0		1		0		-652																				-1814		-652		-70		0		-9.05		-3.25		2.54

		2/23/01		10405		0		1		0		-652																				-2085		-652		-271		0		-10.40		-3.25		3.90

		2/26/01		10325		0		0		0		-652																				-2165		-652		-80		0		-10.80		-3.25		4.29

		2/28/01		10325		1		0		0		-652																				-2165		-652		0		0		-10.80		-3.25		4.29

		3/1/01		10345		1		0		1		-10997																				-2145		-652		20		0		-10.70		-3.25		4.19

		3/2/01		10575		0		0		1		-10997																				-1915		-422		230		230		-9.55		-2.10		5.34

		3/5/01		10545		1		0		1		-10997																				-1945		-452		-30		-30		-9.70		-2.25		5.19

		3/6/01		11247		1		0		1		-10997																				-1243		250		702		702		-6.20		1.25		8.69

		3/7/01		11207		1		0		1		-10997																				-1283		210		-40		-40		-6.40		1.05		8.49

		3/8/01		11417		1		0		1		-10997																				-1073		420		210		210		-5.35		2.09		9.54

		3/9/01		11468		0		1		1		-10997																				-1022		471		51		51		-5.10		2.35		9.80

		3/12/01		10936		0		0		0		-61																				-1554		-61		-532		-532		-7.75		-0.30		7.14

		3/13/01		10976		0		0		0		-61																				-1514		-61		40		0		-7.55		-0.30		6.94

		3/14/01		10926		0		0		0		-61																				-1564		-61		-50		0		-7.80		-0.30		7.19

		3/15/01		10676		0		0		0		-61																				-1814		-61		-250		0		-9.05		-0.30		8.44

		3/16/01		10545		0		0		0		-61																				-1945		-61		-131		0		-9.70		-0.30		9.09

		3/19/01		10375		0		0		0		-61																				-2115		-61		-170		0		-10.55		-0.30		9.94

		3/20/01		10475		0		1		0		-61																				-2015		-61		100		0		-10.05		-0.30		9.44

		3/21/01		10054		0		1		0		-61																				-2436		-61		-421		0		-12.15		-0.30		11.54

		3/22/01		9553		0		1		0		-61																				-2937		-61		-501		0		-14.65		-0.30		14.04

		3/23/01		9864		1		0		0		-61																				-2626		-61		311		0		-13.10		-0.30		12.49

		3/26/01		10174		0		1		1		-10235																				-2316		-61		310		0		-11.55		-0.30		10.94

		3/27/01		10024		0		0		0		-211																				-2466		-211		-150		-150		-12.30		-1.05		10.20

		3/28/01		9924		1		0		0		-211																				-2566		-211		-100		0		-12.80		-1.05		10.69

		3/29/01		9874		0		0		1		-10085																				-2616		-211		-50		0		-13.05		-1.05		10.94

		3/30/01		9924		0		1		1		-10085																				-2566		-161		50		50		-12.80		-0.80		11.19

		4/2/01		9784		0		0		0		-301																				-2706		-301		-140		-140		-13.50		-1.50		10.49

		4/3/01		9523		0		0		0		-301																				-2967		-301		-261		0		-14.80		-1.50		11.80

		4/4/01		9122		1		0		0		-301																				-3368		-301		-401		0		-16.80		-1.50		13.80

		4/5/01		9974		1		0		1		-10275																				-2516		-301		852		0		-12.55		-1.50		9.55

		4/6/01		10074		0		0		1		-10275																				-2416		-201		100		100		-12.05		-1.00		10.05

		4/9/01		10124		1		0		1		-10275																				-2366		-151		50		50		-11.80		-0.75		10.30

		4/10/01		10626		0		0		1		-10275																				-1864		351		502		502		-9.30		1.75		12.80

		4/11/01		10706		1		0		1		-10275																				-1784		431		80		80		-8.90		2.15		13.20

		4/12/01		10726		0		0		1		-10275																				-1764		451		20		20		-8.80		2.25		13.30

		4/17/01		10285		1		0		1		-10275																				-2205		10		-441		-441		-11.00		0.05		11.10

		4/18/01		11137		0		0		1		-10275																				-1353		862		852		852		-6.75		4.30		15.35

		4/19/01		11177		0		1		1		-10275																				-1313		902		40		40		-6.55		4.50		15.55

		4/20/01		10916		0		0		0		641																				-1574		641		-261		-261		-7.85		3.20		14.25

		4/23/01		10646		0		1		0		641																				-1844		641		-270		0		-9.20		3.20		15.59

		4/24/01		10024		0		0		0		641																				-2466		641		-622		0		-12.30		3.20		18.69

		4/26/01		10164		1		0		0		641																				-2326		641		140		0		-11.60		3.20		18.00

		4/27/01		10495		1		0		1		-9854																				-1995		641		331		0		-9.95		3.20		16.35

		4/30/01		10826		1		0		1		-9854																				-1664		972		331		331		-8.30		4.85		18.00

		5/2/01		10876		0		0		1		-9854																				-1614		1022		50		50		-8.05		5.10		18.25

		5/3/01		10756		0		0		1		-9854																				-1734		902		-120		-120		-8.65		4.50		17.65

		5/4/01		10796		1		0		1		-9854																				-1694		942		40		40		-8.45		4.70		17.85

		5/7/01		10946		0		0		1		-9854																				-1544		1092		150		150		-7.70		5.45		18.60

		5/8/01		10876		0		0		1		-9854																				-1614		1022		-70		-70		-8.05		5.10		18.25

		5/9/01		10806		0		0		1		-9854																				-1684		952		-70		-70		-8.40		4.75		17.90

		5/10/01		10846		1		0		1		-9854																				-1644		992		40		40		-8.20		4.95		18.10

		5/11/01		10966		0		0		1		-9854																				-1524		1112		120		120		-7.60		5.55		18.69

		5/14/01		10916		0		0		1		-9854																				-1574		1062		-50		-50		-7.85		5.30		18.45

		5/15/01		10846		1		0		1		-9854																				-1644		992		-70		-70		-8.20		4.95		18.10

		5/16/01		10926		0		0		1		-9854																				-1564		1072		80		80		-7.80		5.35		18.50

		5/17/01		10976		0		0		1		-9854																				-1514		1122		50		50		-7.55		5.60		18.74

		5/18/01		10886		0		0		1		-9854																				-1604		1032		-90		-90		-8.00		5.15		18.30

		5/21/01		10876		0		1		1		-9854																				-1614		1022		-10		-10		-8.05		5.10		18.25

		5/22/01		10215		0		1		0		361																				-2275		361		-661		-661		-11.35		1.80		14.95

		5/23/01		9814		0		0		0		361																				-2676		361		-401		0		-13.35		1.80		16.95

		5/24/01		9673		0		0		0		361																				-2817		361		-141		0		-14.05		1.80		17.65

		5/25/01		9683		1		0		0		361																				-2807		361		10		0		-14.00		1.80		17.60

		5/28/01		9864		1		0		1		-9503																				-2626		361		181		0		-13.10		1.80		16.70

		5/29/01		9894		0		0		1		-9503																				-2596		391		30		30		-12.95		1.95		16.85

		5/30/01		9713		0		1		1		-9503																				-2777		210		-181		-181		-13.85		1.05		15.95

		5/31/01		9523		0		1		0		20																				-2967		20		-190		-190		-14.80		0.10		15.00

		6/1/01		9272		0		0		0		20																				-3218		20		-251		0		-16.05		0.10		16.25

		6/4/01		9373		0		0		0		20																				-3117		20		101		0		-15.55		0.10		15.75

		6/5/01		9212		0		0		0		20																				-3278		20		-161		0		-16.35		0.10		16.55

		6/6/01		9222		1		0		0		20																				-3268		20		10		0		-16.30		0.10		16.50

		6/7/01		9262		0		0		1		-9242																				-3228		20		40		0		-16.10		0.10		16.30

		6/8/01		9172		0		0		1		-9242																				-3318		-70		-90		-90		-16.55		-0.35		15.85

		6/11/01		9022		0		0		1		-9242																				-3468		-220		-150		-150		-17.30		-1.10		15.10

		6/12/01		8821		0		1		1		-9242																				-3669		-421		-201		-201		-18.30		-2.10		14.10

		6/13/01		8591		1		0		0		-651																				-3899		-651		-230		-230		-19.45		-3.25		12.95

		6/15/01		8470		0		1		1		-9121																				-4020		-651		-121		0		-20.05		-3.25		13.56

		6/18/01		8039		0		0		0		-1082																				-4451		-1082		-431		-431		-22.20		-5.40		11.41

		6/19/01		7899		0		0		0		-1082																				-4591		-1082		-140		0		-22.90		-5.40		12.11

		6/20/01		7618		0		0		0		-1082																				-4872		-1082		-281		0		-24.30		-5.40		13.51

		6/21/01		7688		1		0		0		-1082																				-4802		-1082		70		0		-23.95		-5.40		13.16

		6/22/01		7769		1		0		1		-8851																				-4721		-1082		81		0		-23.55		-5.40		12.75

		6/25/01		7959		1		0		1		-8851																				-4531		-892		190		190		-22.60		-4.45		13.70

		6/26/01		8029		0		0		1		-8851																				-4461		-822		70		70		-22.25		-4.10		14.05

		6/27/01		8099		0		1		1		-8851																				-4391		-752		70		70		-21.90		-3.75		14.40

		6/28/01		7869		1		0		0		-982																				-4621		-982		-230		-230		-23.05		-4.90		13.25

		6/29/01		8390		0		0		1		-9372																				-4100		-982		521		0		-20.45		-4.90		10.65

		7/2/01		8370		1		0		1		-9372																				-4120		-1002		-20		-20		-20.55		-5.00		10.55

		7/3/01		8470		1		0		1		-9372																				-4020		-902		100		100		-20.05		-4.50		11.05

		7/4/01		8490		0		0		1		-9372																				-4000		-882		20		20		-19.95		-4.40		11.15

		7/5/01		8340		0		0		1		-9372																				-4150		-1032		-150		-150		-20.70		-5.15		10.40

		7/6/01		8310		0		1		1		-9372																				-4180		-1062		-30		-30		-20.85		-5.30		10.26

		7/9/01		7999		1		0		0		-1373																				-4491		-1373		-311		-311		-22.40		-6.85		8.70

		7/10/01		8270		0		1		1		-9643																				-4220		-1373		271		0		-21.05		-6.85		7.35

		7/11/01		7819		0		1		0		-1824																				-4671		-1824		-451		-451		-23.30		-9.10		5.10

		7/12/01		7899		0		1		0		-1824																				-4591		-1824		80		0		-22.90		-9.10		4.70

		7/13/01		7518		1		0		0		-1824																				-4972		-1824		-381		0		-24.80		-9.10		6.60

		7/16/01		7648		1		0		1		-9472																				-4842		-1824		130		0		-24.15		-9.10		5.96

		7/17/01		7779		1		0		1		-9472																				-4711		-1693		131		131		-23.50		-8.44		6.61

		7/18/01		7829		1		0		1		-9472																				-4661		-1643		50		50		-23.25		-8.20		6.86

		7/19/01		8019		1		0		1		-9472																				-4471		-1453		190		190		-22.30		-7.25		7.81

		7/20/01		8220		1		0		1		-9472																				-4270		-1252		201		201		-21.30		-6.24		8.81

		7/23/01		8390		0		0		1		-9472																				-4100		-1082		170		170		-20.45		-5.40		9.66

		7/24/01		8420		0		0		1		-9472																				-4070		-1052		30		30		-20.30		-5.25		9.81

		7/25/01		8440		0		1		1		-9472																				-4050		-1032		20		20		-20.20		-5.15		9.91

		7/26/01		8059		0		0		0		-1413																				-4431		-1413		-381		-381		-22.10		-7.05		8.01

		7/27/01		8039		0		1		0		-1413																				-4451		-1413		-20		0		-22.20		-7.05		8.11

		7/30/01		7989		1		0		0		-1413																				-4501		-1413		-50		0		-22.45		-7.05		8.35

		7/31/01		8089		1		0		1		-9502																				-4401		-1413		100		0		-21.95		-7.05		7.86

		8/1/01		8260		0		0		1		-9502																				-4230		-1242		171		171		-21.10		-6.20		8.71

		8/2/01		8280		0		0		1		-9502																				-4210		-1222		20		20		-21.00		-6.10		8.81

		8/3/01		8210		1		0		1		-9502																				-4280		-1292		-70		-70		-21.35		-6.44		8.46

		8/6/01		8320		1		0		1		-9502																				-4170		-1182		110		110		-20.80		-5.90		9.01

		8/7/01		8400		0		0		1		-9502																				-4090		-1102		80		80		-20.40		-5.50		9.41

		8/8/01		8260		0		0		1		-9502																				-4230		-1242		-140		-140		-21.10		-6.20		8.71

		8/9/01		7919		0		1		1		-9502																				-4571		-1583		-341		-341		-22.80		-7.90		7.01

		8/10/01		7819		0		0		0		-1683																				-4671		-1683		-100		-100		-23.30		-8.39		6.51

		8/13/01		7608		1		0		0		-1683																				-4882		-1683		-211		0		-24.35		-8.39		7.56

		8/14/01		7969		0		0		1		-9652																				-4521		-1683		361		0		-22.55		-8.39		5.76

		8/16/01		7648		0		0		1		-9652																				-4842		-2004		-321		-321		-24.15		-10.00		4.16

		8/17/01		7638		0		1		1		-9652																				-4852		-2014		-10		-10		-24.20		-10.05		4.11

		8/20/01		7448		0		0		0		-2204																				-5042		-2204		-190		-190		-25.15		-10.99		3.16

		8/21/01		7428		0		0		0		-2204																				-5062		-2204		-20		0		-25.25		-10.99		3.26

		8/22/01		7428		0		1		0		-2204																				-5062		-2204		0		0		-25.25		-10.99		3.26

		8/23/01		7378		0		1		0		-2204																				-5112		-2204		-50		0		-25.50		-10.99		3.51

		8/24/01		7388		0		1		0		-2204																				-5102		-2204		10		0		-25.45		-10.99		3.46

		8/27/01		7328		0		1		0		-2204																				-5162		-2204		-60		0		-25.75		-10.99		3.76

		37131		7117		0		1		0		-2204																				-5373		-2204		-211		0		-26.80		-10.99		4.81

		37132		7037		1		0		0		-2204																				-5453		-2204		-80		0		-27.20		-10.99		5.21

		37133		7167		0		1		1		-9371																				-5323		-2204		130		0		-26.55		-10.99		4.56

		37134		7017		1		0		0		-2354																				-5473		-2354		-150		-150		-27.30		-11.74		3.82

		37137		7007		0		1		1		-9361																				-5483		-2354		-10		0		-27.35		-11.74		3.87

		37138		6927		1		0		0		-2434																				-5563		-2434		-80		-80		-27.75		-12.14		3.47

		37139		7518		0		0		1		-9952																				-4972		-2434		591		0		-24.80		-12.14		0.52

		37140		7117		0		1		1		-9952																				-5373		-2835		-401		-401		-26.80		-14.14		-1.48

		37141		7037		0		1		0		-2915																				-5453		-2915		-80		-80		-27.20		-14.54		-1.88

		37144		7067		0		0		0		-2915																				-5423		-2915		30		0		-27.05		-14.54		-2.03

		37145		7167		0		1		0		-2915																				-5323		-2915		100		0		-26.55		-14.54		-2.53

		37146		6816		0		1		0		-2915																				-5674		-2915		-351		0		-28.30		-14.54		-0.78

		37147		6365		1		0		0		-2915																				-6125		-2915		-451		0		-30.55		-14.54		1.47

		37148		6706		0		1		1		-9621																				-5784		-2915		341		0		-28.85		-14.54		-0.23

		37151		6265		1		0		0		-3356																				-6225		-3356		-441		-441		-31.05		-16.74		-2.43

		37152		6516		1		0		1		-9872																				-5974		-3356		251		0		-29.80		-16.74		-3.68

		37153		7017		1		0		1		-9872																				-5473		-2855		501		501		-27.30		-14.24		-1.18

		37154		7117		1		0		1		-9872																				-5373		-2755		100		100		-26.80		-13.74		-0.68

		37155		7067		1		0		1		-9872																				-5423		-2805		-50		-50		-27.05		-13.99		-0.93

		37158		7959		0		0		1		-9872																				-4531		-1913		892		892		-22.60		-9.54		3.52

		37159		7709		1		0		1		-9872																				-4781		-2163		-250		-250		-23.85		-10.79		2.27

		37160		8069		0		0		1		-9872																				-4421		-1803		360		360		-22.05		-8.99		4.07

		37161		7939		0		1		1		-9872																				-4551		-1933		-130		-130		-22.70		-9.64		3.42

		37162		7849		1		0		0		-2023																				-4641		-2023		-90		-90		-23.15		-10.09		2.97

		37165		7899		1		0		1		-9922																				-4591		-2023		50		0		-22.90		-10.09		2.72

		37166		7879		0		1		1		-9922																				-4611		-2043		-20		-20		-23.00		-10.19		2.62

		37167		7719		0		0		0		-2203																				-4771		-2203		-160		-160		-23.80		-10.99		1.82

		37168		7929		0		1		0		-2203																				-4561		-2203		210		0		-22.75		-10.99		0.77

		37172		7468		0		0		0		-2203																				-5022		-2203		-461		0		-25.05		-10.99		3.07

		37173		7668		1		0		0		-2203																				-4822		-2203		200		0		-24.05		-10.99		2.07

		37174		7869		1		0		1		-10072																				-4621		-2203		201		0		-23.05		-10.99		1.07

		37175		8621		0		1		1		-10072																				-3869		-1451		752		752		-19.30		-7.24		4.82

		37176		8109		0		0		0		-1963																				-4381		-1963		-512		-512		-21.85		-9.79		2.27

		37179		8039		1		0		0		-1963																				-4451		-1963		-70		0		-22.20		-9.79		2.62

		37180		8220		0		1		1		-10183																				-4270		-1963		181		0		-21.30		-9.79		1.72

		37181		8410		1		0		0		-1773																				-4080		-1773		190		190		-20.35		-8.84		2.66

		37182		8320		1		0		1		-10093																				-4170		-1773		-90		0		-20.80		-8.84		3.11

		37183		8320		0		1		1		-10093																				-4170		-1773		0		0		-20.80		-8.84		3.11

		37186		8260		1		0		0		-1833																				-4230		-1833		-60		-60		-21.10		-9.14		2.81

		37187		8621		1		0		1		-10454																				-3869		-1833		361		0		-19.30		-9.14		1.01

		37188		9152		0		0		1		-10454																				-3338		-1302		531		531		-16.65		-6.49		3.66

		37189		9052		0		1		1		-10454																				-3438		-1402		-100		-100		-17.15		-6.99		3.16

		37190		8952		0		1		0		-1502																				-3538		-1502		-100		-100		-17.65		-7.49		2.66

		37193		8731		1		0		0		-1502																				-3759		-1502		-221		0		-18.75		-7.49		3.77

		37194		8691		0		1		1		-10193																				-3799		-1502		-40		0		-18.95		-7.49		3.97

		37195		8771		1		0		0		-1422																				-3719		-1422		80		80		-18.55		-7.09		4.36

		37197		9012		0		0		1		-10434																				-3478		-1422		241		0		-17.35		-7.09		3.16

		37200		9092		1		0		1		-10434																				-3398		-1342		80		80		-16.95		-6.69		3.56

		37201		9272		0		1		1		-10434																				-3218		-1162		180		180		-16.05		-5.80		4.46

		37202		9052		1		0		0		-1382																				-3438		-1382		-220		-220		-17.15		-6.89		3.36

		37203		9373		0		0		1		-10755																				-3117		-1382		321		0		-15.55		-6.89		1.76

		37204		9383		0		1		1		-10755																				-3107		-1372		10		10		-15.50		-6.84		1.81

		37207		9112		1		0		0		-1643																				-3378		-1643		-271		-271		-16.85		-8.20		0.46

		37208		9483		0		0		1		-11126																				-3007		-1643		371		0		-15.00		-8.20		-1.39

		37209		9623		0		1		1		-11126																				-2867		-1503		140		140		-14.30		-7.50		-0.69

		37210		9363		0		1		0		-1763																				-3127		-1763		-260		-260		-15.60		-8.79		-1.99

		37211		9022		0		1		0		-1763																				-3468		-1763		-341		0		-17.30		-8.79		-0.29

		37214		9112		0		1		0		-1763																				-3378		-1763		90		0		-16.85		-8.79		-0.74

		37215		8881		0		0		0		-1763																				-3609		-1763		-231		0		-18.00		-8.79		0.41

		37216		8771		0		1		0		-1763																				-3719		-1763		-110		0		-18.55		-8.79		0.96

		37217		8761		1		0		0		-1763																				-3729		-1763		-10		0		-18.60		-8.79		1.01

		37218		8671		1		0		1		-10434																				-3819		-1763		-90		0		-19.05		-8.79		1.46

		37221		8821		0		1		1		-10434																				-3669		-1613		150		150		-18.30		-8.05		2.21

		37222		8701		0		1		0		-1733																				-3789		-1733		-120		-120		-18.90		-8.64		1.61

		37223		8601		0		1		0		-1733																				-3889		-1733		-100		0		-19.40		-8.64		2.11

		37224		8450		1		0		0		-1733																				-4040		-1733		-151		0		-20.15		-8.64		2.86

		37225		8611		0		1		1		-10344																				-3879		-1733		161		0		-19.35		-8.64		2.06

		37228		8420		0		1		0		-1924																				-4070		-1924		-191		-191		-20.30		-9.60		1.11

		37229		8410		1		0		0		-1924																				-4080		-1924		-10		0		-20.35		-9.60		1.16

		37230		8771		1		0		1		-10695																				-3719		-1924		361		0		-18.55		-9.60		-0.64

		37231		8972		1		0		1		-10695																				-3518		-1723		201		201		-17.55		-8.59		0.36

		37232		9022		0		0		1		-10695																				-3468		-1673		50		50		-17.30		-8.34		0.61

		37235		9022		0		1		1		-10695																				-3468		-1673		0		0		-17.30		-8.34		0.61

		37236		8791		1		0		0		-1904																				-3699		-1904		-231		-231		-18.45		-9.50		-0.54

		37237		9022		0		0		1		-10926																				-3468		-1904		231		0		-17.30		-9.50		-1.70

		37238		9042		0		1		1		-10926																				-3448		-1884		20		20		-17.20		-9.40		-1.60

		37239		8921		0		1		0		-2005																				-3569		-2005		-121		-121		-17.80		-10.00		-2.20

		37242		8821		0		1		0		-2005																				-3669		-2005		-100		0		-18.30		-10.00		-1.70

		37243		8651		0		0		0		-2005																				-3839		-2005		-170		0		-19.15		-10.00		-0.85

		37244		8581		1		0		0		-2005																				-3909		-2005		-70		0		-19.50		-10.00		-0.50

		37245		8571		0		0		1		-10576																				-3919		-2005		-10		0		-19.55		-10.00		-0.45

		37246		8841		0		1		1		-10576																				-3649		-1735		270		270		-18.20		-8.65		0.89

		37252		8631		1		0		0		-1945																				-3859		-1945		-210		-210		-19.25		-9.70		-0.15

		37253		8821		0		1		1		-10766																				-3669		-1945		190		0		-18.30		-9.70		-1.10

		37258		8741		1		0		0		-2025																				-3749		-2025		-80		-80		-18.70		-10.10		-1.50

		37259		9022		1		0		1		-11047																				-3468		-2025		281		0		-17.30		-10.10		-2.90

		37260		9222		1		0		1		-11047																				-3268		-1825		200		200		-16.30		-9.10		-1.91

		37263		9373		0		1		1		-11047																				-3117		-1674		151		151		-15.55		-8.35		-1.15

		37264		9222		0		1		0		-1825																				-3268		-1825		-151		-151		-16.30		-9.10		-1.91

		37265		9112		0		0		0		-1825																				-3378		-1825		-110		0		-16.85		-9.10		-1.36

		37266		9032		0		0		0		-1825																				-3458		-1825		-80		0		-17.25		-9.10		-0.96

		37267		9092		0		1		0		-1825																				-3398		-1825		60		0		-16.95		-9.10		-1.26

		37270		8931		0		1		0		-1825																				-3559		-1825		-161		0		-17.75		-9.10		-0.45

		37271		8871		0		0		0		-1825																				-3619		-1825		-60		0		-18.05		-9.10		-0.15

		37272		8851		0		1		0		-1825																				-3639		-1825		-20		0		-18.15		-9.10		-0.05

		37273		8821		1		0		0		-1825																				-3669		-1825		-30		0		-18.30		-9.10		0.09

		37274		8921		0		1		1		-10746																				-3569		-1825		100		0		-17.80		-9.10		-0.40

		37277		8871		0		1		0		-1875																				-3619		-1875		-50		-50		-18.05		-9.35		-0.65

		37278		8821		0		1		0		-1875																				-3669		-1875		-50		0		-18.30		-9.35		-0.40

		37279		8771		0		1		0		-1875																				-3719		-1875		-50		0		-18.55		-9.35		-0.15

		37280		8671		0		0		0		-1875																				-3819		-1875		-100		0		-19.05		-9.35		0.34

		37281		8631		1		0		0		-1875																				-3859		-1875		-40		0		-19.25		-9.35		0.54

		37284		8921		1		0		1		-10796																				-3569		-1875		290		0		-17.80		-9.35		-0.90

		37285		9072		0		1		1		-10796																				-3418		-1724		151		151		-17.05		-8.60		-0.15

		37286		8761		0		1		0		-2035																				-3729		-2035		-311		-311		-18.60		-10.15		-1.70

		37287		8821		0		1		0		-2035																				-3669		-2035		60		0		-18.30		-10.15		-2.00

		37288		8731		0		0		0		-2035																				-3759		-2035		-90		0		-18.75		-10.15		-1.55

		37291		8721		0		0		0		-2035																				-3769		-2035		-10		0		-18.80		-10.15		-1.50

		37292		8611		1		0		0		-2035																				-3879		-2035		-110		0		-19.35		-10.15		-0.95

		37293		8721		0		0		1		-10756																				-3769		-2035		110		0		-18.80		-10.15		-1.50

		37294		8621		0		1		1		-10756																				-3869		-2135		-100		-100		-19.30		-10.65		-2.00

		37295		8410		0		1		0		-2346																				-4080		-2346		-211		-211		-20.35		-11.70		-3.05

		37298		8460		0		0		0		-2346																				-4030		-2346		50		0		-20.10		-11.70		-3.30

		37300		8410		0		1		0		-2346																				-4080		-2346		-50		0		-20.35		-11.70		-3.05

		37301		8140		1		0		0		-2346																				-4350		-2346		-270		0		-21.70		-11.70		-1.71

		37302		8260		0		1		1		-10606																				-4230		-2346		120		0		-21.10		-11.70		-2.30

		37305		8029		0		0		0		-2577																				-4461		-2577		-231		-231		-22.25		-12.85		-3.46

		37306		8019		0		1		0		-2577																				-4471		-2577		-10		0		-22.30		-12.85		-3.41

		37307		7779		0		1		0		-2577																				-4711		-2577		-240		0		-23.50		-12.85		-2.21

		37308		7869		0		1		0		-2577																				-4621		-2577		90		0		-23.05		-12.85		-2.66

		37309		7618		0		0		0		-2577																				-4872		-2577		-251		0		-24.30		-12.85		-1.41

		37312		7618		0		1		0		-2577																				-4872		-2577		0		0		-24.30		-12.85		-1.41

		37313		7638		1		0		0		-2577																				-4852		-2577		20		0		-24.20		-12.85		-1.51

		37314		7839		1		0		1		-10416																				-4651		-2577		201		0		-23.20		-12.85		-2.51

		37315		8019		1		0		1		-10416																				-4471		-2397		180		180		-22.30		-11.96		-1.61

		37316		8120		1		0		1		-10416																				-4370		-2296		101		101		-21.80		-11.45		-1.11

		37319		8380		1		0		1		-10416																				-4110		-2036		260		260		-20.50		-10.16		0.19

		37320		8480		1		0		1		-10416																				-4010		-1936		100		100		-20.00		-9.66		0.69

		37321		8581		0		1		1		-10416																				-3909		-1835		101		101		-19.50		-9.15		1.19

		37322		8691		1		0		0		-1725																				-3799		-1725		110		110		-18.95		-8.60		1.74

		37323		8741		1		0		1		-10466																				-3749		-1725		50		0		-18.70		-8.60		1.49

		37326		8911		1		0		1		-10466																				-3579		-1555		170		170		-17.85		-7.76		2.34

		37327		8962		0		0		1		-10466																				-3528		-1504		51		51		-17.60		-7.50		2.59

		37328		8901		0		1		1		-10466																				-3589		-1565		-61		-61		-17.90		-7.81		2.29

		37329		8631		0		0		0		-1835																				-3859		-1835		-270		-270		-19.25		-9.15		0.94

		37330		8571		1		0		0		-1835																				-3919		-1835		-60		0		-19.55		-9.15		1.24

		37333		8821		0		0		1		-10656																				-3669		-1835		250		0		-18.30		-9.15		-0.00

		37334		8861		1		0		1		-10656																				-3629		-1795		40		40		-18.10		-8.95		0.19

		37335		8861		0		1		1		-10656																				-3629		-1795		0		0		-18.10		-8.95		0.19

		37336		8561		0		1		0		-2095																				-3929		-2095		-300		-300		-19.60		-10.45		-1.30

		37337		8510		1		0		0		-2095																				-3980		-2095		-51		0		-19.85		-10.45		-1.05

		37340		8591		0		1		1		-10686																				-3899		-2095		81		0		-19.45		-10.45		-1.45

		37341		8460		0		0		0		-2226																				-4030		-2226		-131		-131		-20.10		-11.10		-2.10

		37342		8430		1		0		0		-2226																				-4060		-2226		-30		0		-20.25		-11.10		-1.96

		37343		8531		0		0		1		-10757																				-3959		-2226		101		0		-19.75		-11.10		-2.46

		37348		8611		0		1		1		-10757																				-3879		-2146		80		80		-19.35		-10.70		-2.06

		37349		8210		0		0		0		-2547																				-4280		-2547		-401		-401		-21.35		-12.70		-4.06

		37350		8200		0		0		0		-2547																				-4290		-2547		-10		0		-21.40		-12.70		-4.01

		37351		8270		0		1		0		-2547																				-4220		-2547		70		0		-21.05		-12.70		-4.36

		37354		8200		0		0		0		-2547																				-4290		-2547		-70		0		-21.40		-12.70		-4.01

		37355		8280		1		0		0		-2547																				-4210		-2547		80		0		-21.00		-12.70		-4.41

		37356		8420		1		0		1		-10967																				-4070		-2547		140		0		-20.30		-12.70		-5.11

		37357		8561		0		1		1		-10967																				-3929		-2406		141		141		-19.60		-12.00		-4.40

		37358		8260		0		0		0		-2707																				-4230		-2707		-301		-301		-21.10		-13.50		-5.91

		37361		8320		0		0		0		-2707																				-4170		-2707		60		0		-20.80		-13.50		-6.21

		37362		8400		1		0		0		-2707																				-4090		-2707		80		0		-20.40		-13.50		-6.60

		37363		8581		0		0		1		-11288																				-3909		-2707		181		0		-19.50		-13.50		-7.51

		37364		8500		0		1		1		-11288																				-3990		-2788		-81		-81		-19.90		-13.91		-7.91

		37365		8571		0		0		0		-2717																				-3919		-2717		71		71		-19.55		-13.55		-7.56

		37368		8510		0		1		0		-2717																				-3980		-2717		-61		0		-19.85		-13.55		-7.25

		37369		8460		1		0		0		-2717																				-4030		-2717		-50		0		-20.10		-13.55		-7.00

		37370		8450		0		0		1		-11167																				-4040		-2717		-10		0		-20.15		-13.55		-6.95

		37372		8420		0		1		1		-11167																				-4070		-2747		-30		-30		-20.30		-13.70		-7.10

		37375		8250		1		0		0		-2917																				-4240		-2917		-170		-170		-21.15		-14.55		-7.95

		37376		8320		0		1		1		-11237																				-4170		-2917		70		0		-20.80		-14.55		-8.30

		37378		8190		0		1		0		-3047																				-4300		-3047		-130		-130		-21.45		-15.20		-8.95

		37379		7709		0		0		0		-3047																				-4781		-3047		-481		0		-23.85		-15.20		-6.55

		37382		7749		0		1		0		-3047																				-4741		-3047		40		0		-23.65		-15.20		-6.75

		37383		7618		0		0		0		-3047																				-4872		-3047		-131		0		-24.30		-15.20		-6.10

		37384		7638		1		0		0		-3047																				-4852		-3047		20		0		-24.20		-15.20		-6.20

		37385		7889		0		1		1		-10936																				-4601		-3047		251		0		-22.95		-15.20		-7.45

		37386		7648		0		1		0		-3288																				-4842		-3288		-241		-241		-24.15		-16.40		-8.65

		37389		7378		0		0		0		-3288																				-5112		-3288		-270		0		-25.50		-16.40		-7.30

		37390		7498		0		0		0		-3288																				-4992		-3288		120		0		-24.90		-16.40		-7.90

		37391		7468		0		0		0		-3288																				-5022		-3288		-30		0		-25.05		-16.40		-7.75

		37392		7488		1		0		0		-3288																				-5002		-3288		20		0		-24.95		-16.40		-7.85

		37393		7688		0		0		1		-10976																				-4802		-3288		200		0		-23.95		-16.40		-8.85

		37396		7709		0		0		1		-10976																				-4781		-3267		21		21		-23.85		-16.30		-8.74

		37397		7648		1		0		1		-10976																				-4842		-3328		-61		-61		-24.15		-16.60		-9.05

		37398		7719		0		0		1		-10976																				-4771		-3257		71		71		-23.80		-16.25		-8.69

		37399		7688		0		0		1		-10976																				-4802		-3288		-31		-31		-23.95		-16.40		-8.85

		37400		7618		1		0		1		-10976																				-4872		-3358		-70		-70		-24.30		-16.75		-9.20

		37403		7769		0		1		1		-10976																				-4721		-3207		151		151		-23.55		-16.00		-8.44

		37404		7819		0		0		0		-3157																				-4671		-3157		50		50		-23.30		-15.75		-8.20

		37405		7769		0		0		0		-3157																				-4721		-3157		-50		0		-23.55		-15.75		-7.95

		37407		7648		1		0		0		-3157																				-4842		-3157		-121		0		-24.15		-15.75		-7.34

		37410		7789		1		0		1		-10946																				-4701		-3157		141		0		-23.45		-15.75		-8.05

		37411		7759		0		1		1		-10946																				-4731		-3187		-30		-30		-23.60		-15.90		-8.20

		37412		7668		0		1		0		-3278																				-4822		-3278		-91		-91		-24.05		-16.35		-8.65

		37413		7608		0		1		0		-3278																				-4882		-3278		-60		0		-24.35		-16.35		-8.35

		37414		7117		0		0		0		-3278																				-5373		-3278		-491		0		-26.80		-16.35		-5.90

		37418		7127		0		0		0		-3278																				-5363		-3278		10		0		-26.75		-16.35		-5.95

		37419		7077		0		1		0		-3278																				-5413		-3278		-50		0		-27.00		-16.35		-5.70

		37420		7087		0		1		0		-3278																				-5403		-3278		10		0		-26.95		-16.35		-5.75

		37421		6726		0		1		0		-3278																				-5764		-3278		-361		0		-28.75		-16.35		-3.95

		37424		6616		1		0		0		-3278																				-5874		-3278		-110		0		-29.30		-16.35		-3.40

		37425		6877		1		0		1		-10155																				-5613		-3278		261		0		-28.00		-16.35		-4.70

		37426		6726		1		0		1		-10155																				-5764		-3429		-151		-151		-28.75		-17.10		-5.46

		37427		6957		0		0		1		-10155																				-5533		-3198		231		231		-27.60		-15.95		-4.30

		37428		6957		1		0		0		-3198																				-5533		-3198		0		0		-27.60		-15.95		-4.30
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Buy and hold

Negociação1

Negociação2



PT2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		12530		0		1		0		0				Resultado final:				-863				"Buy and hold":				-5533								Ret(BH)		Ret(N)

		6/13/00		12490		1		0		-1		12490								-4.30								-27.60				0		0		0		0

		6/14/00		12731		0		0		1		-12972				Nº. de negócios:				162												241		-241		241		-241

		6/15/00		12901		0		1		1		-12972																				411		-71		170		170

		6/16/00		12911		0		1		-1		12850																				421		-61		10		10

		6/19/00		12530		0		1		-1		12850																				40		320		-381		381

		6/20/00		12340		0		1		-1		12850																				-150		510		-190		190

		6/21/00		11548		1		0		-1		12850																				-942		1302		-792		792

		6/23/00		11678		0		1		1		-10506																				-812		1172		130		-130

		6/26/00		11518		0		1		-1		12530																				-972		1012		-160		-160

		6/27/00		11277		1		0		-1		12530																				-1213		1253		-241		241

		6/28/00		11578		1		0		1		-10626																				-912		952		301		-301

		6/29/00		11919		0		1		1		-10626																				-571		1293		341		341

		6/30/00		11879		0		0		-1		13132																				-611		1253		-40		-40

		7/3/00		11869		0		0		-1		13132																				-621		1263		-10		10

		7/4/00		11929		0		0		-1		13132																				-561		1203		60		-60

		7/5/00		11999		1		0		-1		13132																				-491		1133		70		-70

		7/6/00		11919		0		0		1		-10706																				-571		1213		-80		80

		7/7/00		12029		1		0		1		-10706																				-461		1323		110		110

		7/10/00		12340		1		0		1		-10706																				-150		1634		311		311

		7/11/00		12430		1		0		1		-10706																				-60		1724		90		90

		7/12/00		12731		0		0		1		-10706																				241		2025		301		301

		7/13/00		12781		1		0		1		-10706				Sharpe Ratio (SR):																291		2075		50		50

		7/14/00		13081		0		0		1		-10706				Média do retorno:								SR(BH)*:		SR(N)*:						591		2375		300		300

		7/17/00		13282		1		0		1		-10706				-2918.40		1337.62						-1.759		0.824						792		2576		201		201

		7/18/00		13282		0		0		1		-10706				Desv. padrão do retorno:																792		2576		0		0

		7/19/00		13122		0		0		1		-10706				1659.58		1624.27						SR(BH)**:		SR(N)**:						632		2416		-160		-160

		7/20/00		13132		1		0		1		-10706												-0.045		-0.007						642		2426		10		10

		7/21/00		13713		0		1		1		-10706				Notas:																1223		3007		581		581

		7/24/00		13402		1		0		-1		16098																				912		2696		-311		-311

		7/25/00		13603		0		1		1		-11108				- Ret(BH): Retorno do Buy and Hold.																1113		2495		201		-201

		7/26/00		13302		0		1		-1		15496				- Ret(N): Retorno da Negociação.																812		2194		-301		-301

		7/27/00		13182		0		1		-1		15496				- Baseline para a SR: 0%.																692		2314		-120		120

		7/28/00		12931		0		1		-1		15496																				441		2565		-251		251

		7/31/00		12029		0		1		-1		15496																				-461		3467		-902		902

		8/1/00		11929		1		0		-1		15496																				-561		3567		-100		100

		8/2/00		12189		1		0		1		-8882																				-301		3307		260		-260

		8/3/00		12300		0		1		1		-8882																				-190		3418		111		111

		8/4/00		12109		0		1		-1		15336																				-381		3227		-191		-191

		8/7/00		12119		0		1		-1		15336																				-371		3217		10		-10

		8/8/00		11728		0		1		-1		15336																				-762		3608		-391		391

		8/9/00		11598		1		0		-1		15336																				-892		3738		-130		130

		8/10/00		11879		1		0		1		-8422																				-611		3457		281		-281

		8/11/00		11949		0		0		1		-8422																				-541		3527		70		70

		8/14/00		12039		1		0		1		-8422																				-451		3617		90		90

		8/16/00		12079		0		1		1		-8422																				-411		3657		40		40

		8/17/00		11628		0		1		-1		14834																				-862		3206		-451		-451

		8/18/00		11488		1		0		-1		14834																				-1002		3346		-140		140

		8/21/00		11518		1		0		1		-8202																				-972		3316		30		-30

		8/22/00		12019		0		1		1		-8202																				-471		3817		501		501

		8/23/00		11427		0		0		-1		14652																				-1063		3225		-592		-592

		8/24/00		11377		0		0		-1		14652																				-1113		3275		-50		50

		8/25/00		11678		0		0		-1		14652																				-812		2974		301		-301

		8/28/00		11768		1		0		-1		14652																				-722		2884		90		-90

		8/29/00		11728		1		0		1		-8804																				-762		2924		-40		40

		8/30/00		11778		0		0		1		-8804																				-712		2974		50		50

		8/31/00		11728		0		0		1		-8804																				-762		2924		-50		-50

		9/1/00		11979		1		0		1		-8804																				-511		3175		251		251

		9/4/00		12420		1		0		1		-8804																				-70		3616		441		441

		9/5/00		12229		0		0		1		-8804																				-261		3425		-191		-191

		9/6/00		12189		0		0		1		-8804																				-301		3385		-40		-40

		9/7/00		12139		1		0		1		-8804																				-351		3335		-50		-50

		9/8/00		12209		0		0		1		-8804																				-281		3405		70		70

		9/11/00		12209		1		0		1		-8804																				-281		3405		0		0

		9/12/00		12290		0		1		1		-8804																				-200		3486		81		81

		9/13/00		12049		0		1		-1		15294																				-441		3245		-241		-241

		9/14/00		11959		0		0		-1		15294																				-531		3335		-90		90

		9/15/00		11929		0		1		-1		15294																				-561		3365		-30		30

		9/18/00		11788		0		0		-1		15294																				-702		3506		-141		141

		9/19/00		11778		0		0		-1		15294																				-712		3516		-10		10

		9/20/00		11909		0		0		-1		15294																				-581		3385		131		-131

		9/21/00		11828		0		1		-1		15294																				-662		3466		-81		81

		9/22/00		11227		1		0		-1		15294																				-1263		4067		-601		601

		9/25/00		11718		0		0		1		-8142																				-772		3576		491		-491

		9/26/00		11558		0		0		1		-8142																				-932		3416		-160		-160

		9/27/00		11538		0		0		1		-8142																				-952		3396		-20		-20

		9/28/00		11538		1		0		1		-8142																				-952		3396		0		0

		9/29/00		11798		0		0		1		-8142																				-692		3656		260		260

		10/2/00		11748		1		0		1		-8142																				-742		3606		-50		-50

		10/3/00		11828		1		0		1		-8142																				-662		3686		80		80

		10/4/00		11838		0		1		1		-8142																				-652		3696		10		10

		10/6/00		11478		0		1		-1		14814																				-1012		3336		-360		-360

		10/9/00		11087		0		0		-1		14814																				-1403		3727		-391		391

		10/10/00		11227		1		0		-1		14814																				-1263		3587		140		-140

		10/11/00		11117		0		0		1		-7420																				-1373		3697		-110		110

		10/12/00		11057		0		0		1		-7420																				-1433		3637		-60		-60

		10/13/00		10726		0		0		1		-7420																				-1764		3306		-331		-331

		10/16/00		10916		0		0		1		-7420																				-1574		3496		190		190

		10/17/00		10776		0		1		1		-7420																				-1714		3356		-140		-140

		10/18/00		10325		0		0		-1		13230																				-2165		2905		-451		-451

		10/19/00		10285		1		0		-1		13230																				-2205		2945		-40		40

		10/20/00		10515		0		1		1		-7800																				-1975		2715		230		-230

		10/23/00		10325		0		0		-1		12850																				-2165		2525		-190		-190

		10/24/00		10325		1		0		-1		12850																				-2165		2525		0		0

		10/25/00		10686		0		1		1		-8522																				-1804		2164		361		-361

		10/26/00		10575		0		1		-1		12628																				-1915		2053		-111		-111

		10/27/00		10225		1		0		-1		12628																				-2265		2403		-350		350

		10/30/00		10275		1		0		1		-7922																				-2215		2353		50		-50

		10/31/00		10455		1		0		1		-7922																				-2035		2533		180		180

		11/2/00		10616		0		1		1		-7922																				-1874		2694		161		161

		11/3/00		10636		0		1		-1		13350																				-1854		2714		20		20

		11/6/00		10525		0		1		-1		13350																				-1965		2825		-111		111

		11/7/00		10174		0		1		-1		13350																				-2316		3176		-351		351

		11/8/00		9824		1		0		-1		13350																				-2666		3526		-350		350

		11/9/00		9673		1		0		1		-5996																				-2817		3677		-151		151

		11/10/00		9683		0		0		1		-5996																				-2807		3687		10		10

		11/13/00		9523		0		1		1		-5996																				-2967		3527		-160		-160

		11/14/00		9302		1		0		-1		12608																				-3188		3306		-221		-221

		11/15/00		9473		0		0		1		-6338																				-3017		3135		171		-171

		11/16/00		9423		0		0		1		-6338																				-3067		3085		-50		-50

		11/17/00		9383		0		0		1		-6338																				-3107		3045		-40		-40

		11/20/00		9292		0		1		1		-6338																				-3198		2954		-91		-91

		11/21/00		9132		1		0		-1		11926																				-3358		2794		-160		-160

		11/22/00		9322		0		1		1		-6718																				-3168		2604		190		-190

		11/23/00		9172		1		0		-1		11626																				-3318		2454		-150		-150

		11/24/00		9503		1		0		1		-7380																				-2987		2123		331		-331

		11/27/00		10195		0		1		1		-7380																				-2295		2815		692		692

		11/28/00		9824		0		0		-1		12268																				-2666		2444		-371		-371

		11/29/00		9723		0		0		-1		12268																				-2767		2545		-101		101

		11/30/00		9773		0		1		-1		12268																				-2717		2495		50		-50

		12/4/00		9423		0		1		-1		12268																				-3067		2845		-350		350

		12/5/00		9373		1		0		-1		12268																				-3117		2895		-50		50

		12/6/00		9773		1		0		1		-7278																				-2717		2495		400		-400

		12/7/00		9824		0		0		1		-7278																				-2666		2546		51		51

		12/11/00		10114		1		0		1		-7278																				-2376		2836		290		290

		12/12/00		10676		0		0		1		-7278																				-1814		3398		562		562

		12/13/00		10515		1		0		1		-7278																				-1975		3237		-161		-161

		12/14/00		10595		0		1		1		-7278																				-1895		3317		80		80

		12/15/00		9994		0		0		-1		12710																				-2496		2716		-601		-601

		12/18/00		10375		0		1		-1		12710																				-2115		2335		381		-381

		12/19/00		10074		1		0		-1		12710																				-2416		2636		-301		301

		12/20/00		10225		0		1		1		-7740																				-2265		2485		151		-151

		12/21/00		9824		1		0		-1		11908																				-2666		2084		-401		-401

		12/22/00		10014		0		1		1		-8120																				-2476		1894		190		-190

		12/27/00		9874		0		1		-1		11628																				-2616		1754		-140		-140

		12/28/00		9824		0		1		-1		11628																				-2666		1804		-50		50

		12/29/00		9533		1		0		-1		11628																				-2957		2095		-291		291

		1/2/01		9543		1		0		1		-7458																				-2947		2085		10		-10

		1/3/01		9623		0		1		1		-7458																				-2867		2165		80		80

		1/4/01		10024		1		0		-1		12590																				-2466		2566		401		401

		1/5/01		10114		1		0		1		-7638																				-2376		2476		90		-90

		1/8/01		9954		1		0		1		-7638																				-2536		2316		-160		-160

		1/9/01		10134		1		0		1		-7638																				-2356		2496		180		180

		1/10/01		10195		1		0		1		-7638																				-2295		2557		61		61

		1/11/01		10495		1		0		1		-7638																				-1995		2857		300		300

		1/12/01		11227		1		0		1		-7638																				-1263		3589		732		732

		1/15/01		11307		1		0		1		-7638																				-1183		3669		80		80

		1/16/01		11528		0		1		1		-7638																				-962		3890		221		221

		1/17/01		11498		1		0		-1		15358																				-992		3860		-30		-30

		1/18/01		11929		0		0		1		-8500																				-561		3429		431		-431

		1/19/01		12189		0		1		1		-8500																				-301		3689		260		260

		1/22/01		11628		0		1		-1		14756																				-862		3128		-561		-561

		1/23/01		11187		0		0		-1		14756																				-1303		3569		-441		441

		1/24/01		11448		1		0		-1		14756																				-1042		3308		261		-261

		1/25/01		12249		0		1		1		-9742																				-241		2507		801		-801

		1/26/01		11728		0		0		-1		13714																				-762		1986		-521		-521

		1/29/01		11618		1		0		-1		13714																				-872		2096		-110		110

		1/30/01		11929		1		0		1		-10144																				-561		1785		311		-311

		1/31/01		12009		0		1		1		-10144																				-481		1865		80		80

		2/1/01		11838		1		0		-1		13532																				-652		1694		-171		-171

		2/2/01		11949		0		1		1		-10366																				-541		1583		111		-111

		2/5/01		11728		0		1		-1		13090																				-762		1362		-221		-221

		2/6/01		11578		1		0		-1		13090																				-912		1512		-150		150

		2/7/01		11678		0		0		1		-10266																				-812		1412		100		-100

		2/8/01		11828		0		1		1		-10266																				-662		1562		150		150

		2/9/01		11317		0		1		-1		12368																				-1173		1051		-511		-511

		2/12/01		11127		1		0		-1		12368																				-1363		1241		-190		190

		2/13/01		11417		0		0		1		-10466																				-1073		951		290		-290

		2/14/01		10826		1		0		1		-10466																				-1664		360		-591		-591

		2/15/01		11127		0		0		1		-10466																				-1363		661		301		301

		2/16/01		10776		1		0		1		-10466																				-1714		310		-351		-351

		2/19/01		10806		0		1		1		-10466																				-1684		340		30		30

		2/20/01		10826		0		0		-1		11186																				-1664		360		20		20

		2/21/01		10746		0		0		-1		11186																				-1744		440		-80		80

		2/22/01		10676		0		1		-1		11186																				-1814		510		-70		70

		2/23/01		10405		0		1		-1		11186																				-2085		781		-271		271

		2/26/01		10325		0		0		-1		11186																				-2165		861		-80		80

		2/28/01		10325		1		0		-1		11186																				-2165		861		0		0

		3/1/01		10345		1		0		1		-9504																				-2145		841		20		-20

		3/2/01		10575		0		0		1		-9504																				-1915		1071		230		230

		3/5/01		10545		1		0		1		-9504																				-1945		1041		-30		-30

		3/6/01		11247		1		0		1		-9504																				-1243		1743		702		702

		3/7/01		11207		1		0		1		-9504																				-1283		1703		-40		-40

		3/8/01		11417		1		0		1		-9504																				-1073		1913		210		210

		3/9/01		11468		0		1		1		-9504																				-1022		1964		51		51

		3/12/01		10936		0		0		-1		12368																				-1554		1432		-532		-532

		3/13/01		10976		0		0		-1		12368																				-1514		1392		40		-40

		3/14/01		10926		0		0		-1		12368																				-1564		1442		-50		50

		3/15/01		10676		0		0		-1		12368																				-1814		1692		-250		250

		3/16/01		10545		0		0		-1		12368																				-1945		1823		-131		131

		3/19/01		10375		0		0		-1		12368																				-2115		1993		-170		170

		3/20/01		10475		0		1		-1		12368																				-2015		1893		100		-100

		3/21/01		10054		0		1		-1		12368																				-2436		2314		-421		421

		3/22/01		9553		0		1		-1		12368																				-2937		2815		-501		501

		3/23/01		9864		1		0		-1		12368																				-2626		2504		311		-311

		3/26/01		10174		0		1		1		-7980																				-2316		2194		310		-310

		3/27/01		10024		0		0		-1		12068																				-2466		2044		-150		-150

		3/28/01		9924		1		0		-1		12068																				-2566		2144		-100		100

		3/29/01		9874		0		0		1		-7680																				-2616		2194		-50		50

		3/30/01		9924		0		1		1		-7680																				-2566		2244		50		50

		4/2/01		9784		0		0		-1		11888																				-2706		2104		-140		-140

		4/3/01		9523		0		0		-1		11888																				-2967		2365		-261		261

		4/4/01		9122		1		0		-1		11888																				-3368		2766		-401		401

		4/5/01		9974		1		0		1		-8060																				-2516		1914		852		-852

		4/6/01		10074		0		0		1		-8060																				-2416		2014		100		100

		4/9/01		10124		1		0		1		-8060																				-2366		2064		50		50

		4/10/01		10626		0		0		1		-8060																				-1864		2566		502		502

		4/11/01		10706		1		0		1		-8060																				-1784		2646		80		80

		4/12/01		10726		0		0		1		-8060																				-1764		2666		20		20

		4/17/01		10285		1		0		1		-8060																				-2205		2225		-441		-441

		4/18/01		11137		0		0		1		-8060																				-1353		3077		852		852

		4/19/01		11177		0		1		1		-8060																				-1313		3117		40		40

		4/20/01		10916		0		0		-1		13772																				-1574		2856		-261		-261

		4/23/01		10646		0		1		-1		13772																				-1844		3126		-270		270

		4/24/01		10024		0		0		-1		13772																				-2466		3748		-622		622

		4/26/01		10164		1		0		-1		13772																				-2326		3608		140		-140

		4/27/01		10495		1		0		1		-7218																				-1995		3277		331		-331

		4/30/01		10826		1		0		1		-7218																				-1664		3608		331		331

		5/2/01		10876		0		0		1		-7218																				-1614		3658		50		50

		5/3/01		10756		0		0		1		-7218																				-1734		3538		-120		-120

		5/4/01		10796		1		0		1		-7218																				-1694		3578		40		40

		5/7/01		10946		0		0		1		-7218																				-1544		3728		150		150

		5/8/01		10876		0		0		1		-7218																				-1614		3658		-70		-70

		5/9/01		10806		0		0		1		-7218																				-1684		3588		-70		-70

		5/10/01		10846		1		0		1		-7218																				-1644		3628		40		40

		5/11/01		10966		0		0		1		-7218																				-1524		3748		120		120

		5/14/01		10916		0		0		1		-7218																				-1574		3698		-50		-50

		5/15/01		10846		1		0		1		-7218																				-1644		3628		-70		-70

		5/16/01		10926		0		0		1		-7218																				-1564		3708		80		80

		5/17/01		10976		0		0		1		-7218																				-1514		3758		50		50

		5/18/01		10886		0		0		1		-7218																				-1604		3668		-90		-90

		5/21/01		10876		0		1		1		-7218																				-1614		3658		-10		-10

		5/22/01		10215		0		1		-1		13212																				-2275		2997		-661		-661

		5/23/01		9814		0		0		-1		13212																				-2676		3398		-401		401

		5/24/01		9673		0		0		-1		13212																				-2817		3539		-141		141

		5/25/01		9683		1		0		-1		13212																				-2807		3529		10		-10

		5/28/01		9864		1		0		1		-6516																				-2626		3348		181		-181

		5/29/01		9894		0		0		1		-6516																				-2596		3378		30		30

		5/30/01		9713		0		1		1		-6516																				-2777		3197		-181		-181

		5/31/01		9523		0		1		-1		12530																				-2967		3007		-190		-190

		6/1/01		9272		0		0		-1		12530																				-3218		3258		-251		251

		6/4/01		9373		0		0		-1		12530																				-3117		3157		101		-101

		6/5/01		9212		0		0		-1		12530																				-3278		3318		-161		161

		6/6/01		9222		1		0		-1		12530																				-3268		3308		10		-10

		6/7/01		9262		0		0		1		-5994																				-3228		3268		40		-40

		6/8/01		9172		0		0		1		-5994																				-3318		3178		-90		-90

		6/11/01		9022		0		0		1		-5994																				-3468		3028		-150		-150

		6/12/01		8821		0		1		1		-5994																				-3669		2827		-201		-201

		6/13/01		8591		1		0		-1		11188																				-3899		2597		-230		-230

		6/15/01		8470		0		1		1		-5752																				-4020		2718		-121		121

		6/18/01		8039		0		0		-1		10326																				-4451		2287		-431		-431

		6/19/01		7899		0		0		-1		10326																				-4591		2427		-140		140

		6/20/01		7618		0		0		-1		10326																				-4872		2708		-281		281

		6/21/01		7688		1		0		-1		10326																				-4802		2638		70		-70

		6/22/01		7769		1		0		1		-5212																				-4721		2557		81		-81

		6/25/01		7959		1		0		1		-5212																				-4531		2747		190		190

		6/26/01		8029		0		0		1		-5212																				-4461		2817		70		70

		6/27/01		8099		0		1		1		-5212																				-4391		2887		70		70

		6/28/01		7869		1		0		-1		10526																				-4621		2657		-230		-230

		6/29/01		8390		0		0		1		-6254																				-4100		2136		521		-521

		7/2/01		8370		1		0		1		-6254																				-4120		2116		-20		-20

		7/3/01		8470		1		0		1		-6254																				-4020		2216		100		100

		7/4/01		8490		0		0		1		-6254																				-4000		2236		20		20

		7/5/01		8340		0		0		1		-6254																				-4150		2086		-150		-150

		7/6/01		8310		0		1		1		-6254																				-4180		2056		-30		-30

		7/9/01		7999		1		0		-1		9744																				-4491		1745		-311		-311

		7/10/01		8270		0		1		1		-6796																				-4220		1474		271		-271

		7/11/01		7819		0		1		-1		8842																				-4671		1023		-451		-451

		7/12/01		7899		0		1		-1		8842																				-4591		943		80		-80

		7/13/01		7518		1		0		-1		8842																				-4972		1324		-381		381

		7/16/01		7648		1		0		1		-6454																				-4842		1194		130		-130

		7/17/01		7779		1		0		1		-6454																				-4711		1325		131		131

		7/18/01		7829		1		0		1		-6454																				-4661		1375		50		50

		7/19/01		8019		1		0		1		-6454																				-4471		1565		190		190

		7/20/01		8220		1		0		1		-6454																				-4270		1766		201		201

		7/23/01		8390		0		0		1		-6454																				-4100		1936		170		170

		7/24/01		8420		0		0		1		-6454																				-4070		1966		30		30

		7/25/01		8440		0		1		1		-6454																				-4050		1986		20		20

		7/26/01		8059		0		0		-1		9664																				-4431		1605		-381		-381

		7/27/01		8039		0		1		-1		9664																				-4451		1625		-20		20

		7/30/01		7989		1		0		-1		9664																				-4501		1675		-50		50

		7/31/01		8089		1		0		1		-6514																				-4401		1575		100		-100

		8/1/01		8260		0		0		1		-6514																				-4230		1746		171		171

		8/2/01		8280		0		0		1		-6514																				-4210		1766		20		20

		8/3/01		8210		1		0		1		-6514																				-4280		1696		-70		-70

		8/6/01		8320		1		0		1		-6514																				-4170		1806		110		110

		8/7/01		8400		0		0		1		-6514																				-4090		1886		80		80

		8/8/01		8260		0		0		1		-6514																				-4230		1746		-140		-140

		8/9/01		7919		0		1		1		-6514																				-4571		1405		-341		-341

		8/10/01		7819		0		0		-1		9124																				-4671		1305		-100		-100

		8/13/01		7608		1		0		-1		9124																				-4882		1516		-211		211

		8/14/01		7969		0		0		1		-6814																				-4521		1155		361		-361

		8/16/01		7648		0		0		1		-6814																				-4842		834		-321		-321

		8/17/01		7638		0		1		1		-6814																				-4852		824		-10		-10

		8/20/01		7448		0		0		-1		8082																				-5042		634		-190		-190

		8/21/01		7428		0		0		-1		8082																				-5062		654		-20		20

		8/22/01		7428		0		1		-1		8082																				-5062		654		0		0

		8/23/01		7378		0		1		-1		8082																				-5112		704		-50		50

		8/24/01		7388		0		1		-1		8082																				-5102		694		10		-10

		8/27/01		7328		0		1		-1		8082																				-5162		754		-60		60

		8/28/01		7117		0		1		-1		8082																				-5373		965		-211		211

		8/29/01		7037		1		0		-1		8082																				-5453		1045		-80		80

		8/30/01		7167		0		1		1		-6252																				-5323		915		130		-130

		8/31/01		7017		1		0		-1		7782																				-5473		765		-150		-150

		9/3/01		7007		0		1		1		-6232																				-5483		775		-10		10

		9/4/01		6927		1		0		-1		7622																				-5563		695		-80		-80

		9/5/01		7518		0		0		1		-7414																				-4972		104		591		-591

		9/6/01		7117		0		1		1		-7414																				-5373		-297		-401		-401

		9/7/01		7037		0		1		-1		6660																				-5453		-377		-80		-80

		9/10/01		7067		0		0		-1		6660																				-5423		-407		30		-30

		9/11/01		7167		0		1		-1		6660																				-5323		-507		100		-100

		9/12/01		6816		0		1		-1		6660																				-5674		-156		-351		351

		9/13/01		6365		1		0		-1		6660																				-6125		295		-451		451

		9/14/01		6706		0		1		1		-6752																				-5784		-46		341		-341

		9/17/01		6265		1		0		-1		5778																				-6225		-487		-441		-441

		9/18/01		6516		1		0		1		-7254																				-5974		-738		251		-251

		9/19/01		7017		1		0		1		-7254																				-5473		-237		501		501

		9/20/01		7117		1		0		1		-7254																				-5373		-137		100		100

		9/21/01		7067		1		0		1		-7254																				-5423		-187		-50		-50

		9/24/01		7959		0		0		1		-7254																				-4531		705		892		892

		9/25/01		7709		1		0		1		-7254																				-4781		455		-250		-250

		9/26/01		8069		0		0		1		-7254																				-4421		815		360		360

		9/27/01		7939		0		1		1		-7254																				-4551		685		-130		-130

		9/28/01		7849		1		0		-1		8444																				-4641		595		-90		-90

		10/1/01		7899		1		0		1		-7354																				-4591		545		50		-50

		10/2/01		7879		0		1		1		-7354																				-4611		525		-20		-20

		10/3/01		7719		0		0		-1		8084																				-4771		365		-160		-160

		10/4/01		7929		0		1		-1		8084																				-4561		155		210		-210

		10/8/01		7468		0		0		-1		8084																				-5022		616		-461		461

		10/9/01		7668		1		0		-1		8084																				-4822		416		200		-200

		10/10/01		7869		1		0		1		-7654																				-4621		215		201		-201

		10/11/01		8621		0		1		1		-7654																				-3869		967		752		752

		10/12/01		8109		0		0		-1		8564																				-4381		455		-512		-512

		10/15/01		8039		1		0		-1		8564																				-4451		525		-70		70

		10/16/01		8220		0		1		1		-7876																				-4270		344		181		-181

		10/17/01		8410		1		0		-1		8944																				-4080		534		190		190

		10/18/01		8320		1		0		1		-7696																				-4170		624		-90		90

		10/19/01		8320		0		1		1		-7696																				-4170		624		0		0

		10/22/01		8260		1		0		-1		8824																				-4230		564		-60		-60

		10/23/01		8621		1		0		1		-8418																				-3869		203		361		-361

		10/24/01		9152		0		0		1		-8418																				-3338		734		531		531

		10/25/01		9052		0		1		1		-8418																				-3438		634		-100		-100

		10/26/01		8952		0		1		-1		9486																				-3538		534		-100		-100

		10/29/01		8731		1		0		-1		9486																				-3759		755		-221		221

		10/30/01		8691		0		1		1		-7896																				-3799		795		-40		40

		10/31/01		8771		1		0		-1		9646																				-3719		875		80		80

		11/2/01		9012		0		0		1		-8378																				-3478		634		241		-241

		11/5/01		9092		1		0		1		-8378																				-3398		714		80		80

		11/6/01		9272		0		1		1		-8378																				-3218		894		180		180

		11/7/01		9052		1		0		-1		9726																				-3438		674		-220		-220

		11/8/01		9373		0		0		1		-9020																				-3117		353		321		-321

		11/9/01		9383		0		1		1		-9020																				-3107		363		10		10

		11/12/01		9112		1		0		-1		9204																				-3378		92		-271		-271

		11/13/01		9483		0		0		1		-9762																				-3007		-279		371		-371

		11/14/01		9623		0		1		1		-9762																				-2867		-139		140		140

		11/15/01		9363		0		1		-1		8964																				-3127		-399		-260		-260

		11/16/01		9022		0		1		-1		8964																				-3468		-58		-341		341

		11/19/01		9112		0		1		-1		8964																				-3378		-148		90		-90

		11/20/01		8881		0		0		-1		8964																				-3609		83		-231		231

		11/21/01		8771		0		1		-1		8964																				-3719		193		-110		110

		11/22/01		8761		1		0		-1		8964																				-3729		203		-10		10

		11/23/01		8671		1		0		1		-8378																				-3819		293		-90		90

		11/26/01		8821		0		1		1		-8378																				-3669		443		150		150

		11/27/01		8701		0		1		-1		9024																				-3789		323		-120		-120

		11/28/01		8601		0		1		-1		9024																				-3889		423		-100		100

		11/29/01		8450		1		0		-1		9024																				-4040		574		-151		151

		11/30/01		8611		0		1		1		-8198																				-3879		413		161		-161

		12/3/01		8420		0		1		-1		8642																				-4070		222		-191		-191

		12/4/01		8410		1		0		-1		8642																				-4080		232		-10		10

		12/5/01		8771		1		0		1		-8900																				-3719		-129		361		-361

		12/6/01		8972		1		0		1		-8900																				-3518		72		201		201

		12/7/01		9022		0		0		1		-8900																				-3468		122		50		50

		12/10/01		9022		0		1		1		-8900																				-3468		122		0		0

		12/11/01		8791		1		0		-1		8682																				-3699		-109		-231		-231

		12/12/01		9022		0		0		1		-9362																				-3468		-340		231		-231

		12/13/01		9042		0		1		1		-9362																				-3448		-320		20		20

		12/14/01		8921		0		1		-1		8480																				-3569		-441		-121		-121

		12/17/01		8821		0		1		-1		8480																				-3669		-341		-100		100

		12/18/01		8651		0		0		-1		8480																				-3839		-171		-170		170

		12/19/01		8581		1		0		-1		8480																				-3909		-101		-70		70

		12/20/01		8571		0		0		1		-8662																				-3919		-91		-10		10

		12/21/01		8841		0		1		1		-8662																				-3649		179		270		270

		12/27/01		8631		1		0		-1		8600																				-3859		-31		-210		-210

		12/28/01		8821		0		1		1		-9042																				-3669		-221		190		-190

		1/2/02		8741		1		0		-1		8440																				-3749		-301		-80		-80

		1/3/02		9022		1		0		1		-9604																				-3468		-582		281		-281

		1/4/02		9222		1		0		1		-9604																				-3268		-382		200		200

		1/7/02		9373		0		1		1		-9604																				-3117		-231		151		151

		1/8/02		9222		0		1		-1		8840																				-3268		-382		-151		-151

		1/9/02		9112		0		0		-1		8840																				-3378		-272		-110		110

		1/10/02		9032		0		0		-1		8840																				-3458		-192		-80		80

		1/11/02		9092		0		1		-1		8840																				-3398		-252		60		-60

		1/14/02		8931		0		1		-1		8840																				-3559		-91		-161		161

		1/15/02		8871		0		0		-1		8840																				-3619		-31		-60		60

		1/16/02		8851		0		1		-1		8840																				-3639		-11		-20		20

		1/17/02		8821		1		0		-1		8840																				-3669		19		-30		30

		1/18/02		8921		0		1		1		-9002																				-3569		-81		100		-100

		1/21/02		8871		0		1		-1		8740																				-3619		-131		-50		-50

		1/22/02		8821		0		1		-1		8740																				-3669		-81		-50		50

		1/23/02		8771		0		1		-1		8740																				-3719		-31		-50		50

		1/24/02		8671		0		0		-1		8740																				-3819		69		-100		100

		1/25/02		8631		1		0		-1		8740																				-3859		109		-40		40

		1/28/02		8921		1		0		1		-9102																				-3569		-181		290		-290

		1/29/02		9072		0		1		1		-9102																				-3418		-30		151		151

		1/30/02		8761		0		1		-1		8420																				-3729		-341		-311		-311

		1/31/02		8821		0		1		-1		8420																				-3669		-401		60		-60

		2/1/02		8731		0		0		-1		8420																				-3759		-311		-90		90

		2/4/02		8721		0		0		-1		8420																				-3769		-301		-10		10

		2/5/02		8611		1		0		-1		8420																				-3879		-191		-110		110

		2/6/02		8721		0		0		1		-9022																				-3769		-301		110		-110

		2/7/02		8621		0		1		1		-9022																				-3869		-401		-100		-100

		2/8/02		8410		0		1		-1		7798																				-4080		-612		-211		-211

		2/11/02		8460		0		0		-1		7798																				-4030		-662		50		-50

		2/13/02		8410		0		1		-1		7798																				-4080		-612		-50		50

		2/14/02		8140		1		0		-1		7798																				-4350		-342		-270		270

		2/15/02		8260		0		1		1		-8722																				-4230		-462		120		-120

		2/18/02		8029		0		0		-1		7336																				-4461		-693		-231		-231

		2/19/02		8019		0		1		-1		7336																				-4471		-683		-10		10

		2/20/02		7779		0		1		-1		7336																				-4711		-443		-240		240

		2/21/02		7869		0		1		-1		7336																				-4621		-533		90		-90

		2/22/02		7618		0		0		-1		7336																				-4872		-282		-251		251

		2/25/02		7618		0		1		-1		7336																				-4872		-282		0		0

		2/26/02		7638		1		0		-1		7336																				-4852		-302		20		-20

		2/27/02		7839		1		0		1		-8342																				-4651		-503		201		-201

		2/28/02		8019		1		0		1		-8342																				-4471		-323		180		180

		3/1/02		8120		1		0		1		-8342																				-4370		-222		101		101

		3/4/02		8380		1		0		1		-8342																				-4110		38		260		260

		3/5/02		8480		1		0		1		-8342																				-4010		138		100		100

		3/6/02		8581		0		1		1		-8342																				-3909		239		101		101

		3/7/02		8691		1		0		-1		9040																				-3799		349		110		110

		3/8/02		8741		1		0		1		-8442																				-3749		299		50		-50

		3/11/02		8911		1		0		1		-8442																				-3579		469		170		170

		3/12/02		8962		0		0		1		-8442																				-3528		520		51		51

		3/13/02		8901		0		1		1		-8442																				-3589		459		-61		-61

		3/14/02		8631		0		0		-1		8820																				-3859		189		-270		-270

		3/15/02		8571		1		0		-1		8820																				-3919		249		-60		60

		3/18/02		8821		0		0		1		-8822																				-3669		-1		250		-250

		3/19/02		8861		1		0		1		-8822																				-3629		39		40		40

		3/20/02		8861		0		1		1		-8822																				-3629		39		0		0

		3/21/02		8561		0		1		-1		8300																				-3929		-261		-300		-300

		3/22/02		8510		1		0		-1		8300																				-3980		-210		-51		51

		3/25/02		8591		0		1		1		-8882																				-3899		-291		81		-81

		3/26/02		8460		0		0		-1		8038																				-4030		-422		-131		-131

		3/27/02		8430		1		0		-1		8038																				-4060		-392		-30		30

		3/28/02		8531		0		0		1		-9024																				-3959		-493		101		-101

		4/2/02		8611		0		1		1		-9024																				-3879		-413		80		80

		4/3/02		8210		0		0		-1		7396																				-4280		-814		-401		-401

		4/4/02		8200		0		0		-1		7396																				-4290		-804		-10		10

		4/5/02		8270		0		1		-1		7396																				-4220		-874		70		-70

		4/8/02		8200		0		0		-1		7396																				-4290		-804		-70		70

		4/9/02		8280		1		0		-1		7396																				-4210		-884		80		-80

		4/10/02		8420		1		0		1		-9444																				-4070		-1024		140		-140

		4/11/02		8561		0		1		1		-9444																				-3929		-883		141		141

		4/12/02		8260		0		0		-1		7076																				-4230		-1184		-301		-301

		4/15/02		8320		0		0		-1		7076																				-4170		-1244		60		-60

		4/16/02		8400		1		0		-1		7076																				-4090		-1324		80		-80

		4/17/02		8581		0		0		1		-10086																				-3909		-1505		181		-181

		4/18/02		8500		0		1		1		-10086																				-3990		-1586		-81		-81

		4/19/02		8571		0		0		-1		7056																				-3919		-1515		71		71

		4/22/02		8510		0		1		-1		7056																				-3980		-1454		-61		61

		4/23/02		8460		1		0		-1		7056																				-4030		-1404		-50		50

		4/24/02		8450		0		0		1		-9844																				-4040		-1394		-10		10

		4/26/02		8420		0		1		1		-9844																				-4070		-1424		-30		-30

		4/29/02		8250		1		0		-1		6656																				-4240		-1594		-170		-170

		4/30/02		8320		0		1		1		-9984																				-4170		-1664		70		-70

		5/2/02		8190		0		1		-1		6396																				-4300		-1794		-130		-130

		5/3/02		7709		0		0		-1		6396																				-4781		-1313		-481		481

		5/6/02		7749		0		1		-1		6396																				-4741		-1353		40		-40

		5/7/02		7618		0		0		-1		6396																				-4872		-1222		-131		131

		5/8/02		7638		1		0		-1		6396																				-4852		-1242		20		-20

		5/9/02		7889		0		1		1		-9382																				-4601		-1493		251		-251

		5/10/02		7648		0		1		-1		5914																				-4842		-1734		-241		-241

		5/13/02		7378		0		0		-1		5914																				-5112		-1464		-270		270

		5/14/02		7498		0		0		-1		5914																				-4992		-1584		120		-120

		5/15/02		7468		0		0		-1		5914																				-5022		-1554		-30		30

		5/16/02		7488		1		0		-1		5914																				-5002		-1574		20		-20

		5/17/02		7688		0		0		1		-9462																				-4802		-1774		200		-200

		5/20/02		7709		0		0		1		-9462																				-4781		-1753		21		21

		5/21/02		7648		1		0		1		-9462																				-4842		-1814		-61		-61

		5/22/02		7719		0		0		1		-9462																				-4771		-1743		71		71

		5/23/02		7688		0		0		1		-9462																				-4802		-1774		-31		-31

		5/24/02		7618		1		0		1		-9462																				-4872		-1844		-70		-70

		5/27/02		7769		0		1		1		-9462																				-4721		-1693		151		151

		5/28/02		7819		0		0		-1		6176																				-4671		-1643		50		50

		5/29/02		7769		0		0		-1		6176																				-4721		-1593		-50		50

		5/31/02		7648		1		0		-1		6176																				-4842		-1472		-121		121

		6/3/02		7789		1		0		1		-9402																				-4701		-1613		141		-141

		6/4/02		7759		0		1		1		-9402																				-4731		-1643		-30		-30

		6/5/02		7668		0		1		-1		5934																				-4822		-1734		-91		-91

		6/6/02		7608		0		1		-1		5934																				-4882		-1674		-60		60

		6/7/02		7117		0		0		-1		5934																				-5373		-1183		-491		491

		6/11/02		7127		0		0		-1		5934																				-5363		-1193		10		-10

		6/12/02		7077		0		1		-1		5934																				-5413		-1143		-50		50

		6/13/02		7087		0		1		-1		5934																				-5403		-1153		10		-10

		6/14/02		6726		0		1		-1		5934																				-5764		-792		-361		361

		6/17/02		6616		1		0		-1		5934																				-5874		-682		-110		110

		6/18/02		6877		1		0		1		-7820																				-5613		-943		261		-261

		6/19/02		6726		1		0		1		-7820																				-5764		-1094		-151		-151

		6/20/02		6957		0		0		1		-7820																				-5533		-863		231		231

		6/21/02		6957		1		0		0		-863																				-5533		-863		0		0
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		0		0		0

		-0.4040262966		0		0

		-0.3541465069		0		-0.0498797897

		-0.852944404		0		0.4489181074

		0.7980766353		0		-1.2021029319

		1.8455522192		1.0474755838		-0.1546273481

		1.0973553735		0.2992787382		-0.9028241937

		1.3966341118		0.2992787382		-1.2021029319

		1.3467543221		0.2493989485		-1.2519827216

		1.1472351633		0.0498797897		-1.4515018805

		1.0973553735		0		-1.5013816702

		2.3493380952		1.2519827216		-0.2493989485

		2.1498189364		1.0524635628		-0.4489181074

		2.3493380952		1.2519827216		-0.2493989485

		2.8481359923		1.7507806187		0.2493989485

		2.4490976746		1.3517423011		-0.1496393691

		2.6984966231		1.6011412496		0.0997595794

		3.5963328379		2.4989774643		0.9975957941

		5.097714508		4.0003591345		2.4989774643

		4.6986761904		3.6013208168		2.0999391467

		4.8981953492		3.6013208168		1.9004199878

		5.2473538772		3.6013208168		1.5512614599

		5.3969932463		3.750960186		1.700900829

		5.1475942977		3.5015612374		1.4515018805

		4.8483155595		3.2022824992		1.1522231422

		5.3471134566		3.7010803962		1.6510210393

		4.9480751389		3.3020420786		1.2519827216

		4.9480751389		3.3020420786		1.2519827216

		4.8981953492		3.2521622889		1.2021029319

		5.0478347183		3.401801658		1.3517423011

		4.8483155595		3.2022824992		1.1522231422

		5.097714508		3.2022824992		0.9028241937

		5.3471134566		3.4516814477		1.1522231422

		5.9955507228		4.1001187139		1.8006604084

		6.0953103022		4.1998782933		1.9004199878

		7.0978940753		5.2024620664		2.9030037609

		6.9482547062		5.0528226973		2.7533643918

		6.6489759679		4.7535439591		2.4540856536

		5.9456709331		4.7535439591		3.1573906884

		5.3969932463		4.7535439591		3.7060683752

		4.9480751389		4.7535439591		4.1549864826

		5.1475942977		4.7535439591		3.9554673237

		4.9979549286		4.6039045899		3.8058279546

		5.0478347183		4.6537843796		3.8557077443

		4.8483155595		4.4542652208		3.6561885855

		4.6487964007		4.4542652208		3.8557077443

		4.3495176624		4.4542652208		4.1549864826

		4.1998782933		4.4542652208		4.3046258517

		4.1001187139		4.3545056414		4.2048662723

		3.6960924173		3.9504793448		3.8008399757

		3.0975349408		3.9504793448		4.3993974521

		2.9977753614		3.9504793448		4.4991570316

		4.1001187139		3.9504793448		3.396813679

		4.8483155595		4.6986761904		4.1450105246

		4.3993974521		4.249758083		3.6960924173

		4.1998782933		4.249758083		3.8956115761

		4.3495176624		4.249758083		3.745972207

		4.6986761904		4.249758083		3.396813679

		6.3496972297		5.9007791223		5.0478347183

		5.3969932463		4.9480751389		4.0951307349

		5.8957911433		4.9480751389		3.5963328379

		6.0953103022		5.1475942977		3.7958519967

		5.8459113536		4.8981953492		3.5464530482

		5.3471134566		4.8981953492		4.0452509452

		5.4967528257		4.8981953492		3.8956115761

		5.1974740874		4.598916611		3.5963328379

		5.8459113536		5.2473538772		4.244770104

		5.446873036		4.8483155595		3.8457317864

		5.3471134566		4.7485559801		3.745972207

		4.7485559801		4.1499985036		3.1474147305

		4.598916611		4.1499985036		3.2970540996

		3.9953711555		4.1499985036		3.9005995551

		4.3993974521		4.1499985036		3.4965732584

		4.6986761904		4.4492772418		3.7958519967

		4.8483155595		4.598916611		3.9454913658

		4.8483155595		4.598916611		3.9454913658

		5.2473538772		4.9979549286		4.3445296835

		4.6487964007		4.3993974521		3.745972207

		4.7485559801		4.3993974521		3.6462126276

		4.7485559801		4.3993974521		3.6462126276

		4.8981953492		4.3993974521		3.4965732584

		4.598916611		4.1001187139		3.1972945202

		4.249758083		4.1001187139		3.5464530482

		4.4991570316		4.1001187139		3.2970540996

		4.598916611		4.1998782933		3.396813679

		3.1972945202		4.1998782933		4.7984357698

		4.3495176624		4.1998782933		3.6462126276

		3.8457317864		3.6960924173		3.1424267515

		4.3495176624		3.6960924173		2.6386408755

		3.8956115761		3.2421863309		2.1847347892

		4.1001187139		3.4466934687		2.389241927

		3.0975349408		2.4441096956		1.3866581538

		2.5987370437		2.4441096956		1.8854560509

		3.1474147305		2.4441096956		1.3367783641

		4.1001187139		3.396813679		2.2894823475

		4.0502389242		3.3469338893		2.2396025578

		3.5963328379		3.3469338893		2.6935086442

		3.1474147305		3.3469338893		3.1424267515

		3.4466934687		3.3469338893		2.8431480133

		3.2471743099		3.3469338893		3.0426671721

		3.0476551511		3.3469338893		3.2421863309

		2.898015782		3.3469338893		3.3918257001

		3.2970540996		3.745972207		3.7908640177

		2.8481359923		3.745972207		4.2397821251

		2.898015782		3.745972207		4.1899023354

		2.898015782		3.745972207		4.1899023354

		2.5987370437		3.4466934687		3.8906235971

		2.9478955717		3.4466934687		3.5414650692

		3.1474147305		3.4466934687		3.3419459104

		3.0975349408		3.4466934687		3.3918257001

		3.0975349408		3.4466934687		3.3918257001

		3.7958519967		4.1450105246		4.090142756

		4.3495176624		4.6986761904		4.6438084217

		4.5490368213		4.8981953492		4.8433275805

		5.5965124051		5.9456709331		5.8908031644

		5.7461517742		6.0953103022		6.0404425335

		5.3471134566		6.0953103022		6.4394808511

		5.3471134566		6.0953103022		6.4394808511

		4.8483155595		5.5965124051		5.9406829541

		4.8483155595		5.5965124051		5.9406829541

		5.1475942977		5.8957911433		6.2399616923

		5.7461517742		6.4943486198		6.8385191688

		5.6463921948		6.3945890404		6.7387595894

		5.7461517742		6.4943486198		6.8385191688

		6.1501780708		6.8983749165		7.2425454654

		6.0454305125		6.7936273581		7.137797907

		5.5965124051		6.7936273581		7.5867160144

		5.6962719845		6.7936273581		7.486956435

		5.8459113536		6.9432667272		7.6365958041

		5.5965124051		6.9432667272		7.8859947526

		5.5965124051		6.9432667272		7.8859947526

		5.097714508		6.9432667272		8.3847926497

		5.5965124051		6.9432667272		7.8859947526

		4.8981953492		6.2449496713		7.1876776968

		5.3471134566		6.2449496713		6.7387595894

		5.1974740874		6.2449496713		6.8883989585

		4.9480751389		5.9955507228		6.63900001

		6.5990961782		5.9955507228		4.9879789707

		8.848674694		8.2451292385		7.2375574865

		7.6465717621		7.0430263066		6.0354545545

		8.5992757455		7.0430263066		5.0827505711

		8.5992757455		7.0430263066		5.0827505711

		8.6990353249		7.142785886		5.1825101505

		8.848674694		7.2924252551		5.3321495197

		9.7963906984		8.2401412596		6.2798655241

		9.3973523808		7.8411029419		5.8808272064

		9.6467513293		7.8411029419		5.6314282579

		9.5968715396		7.7912231522		5.5815484682

		9.7465109087		7.9408625213		5.7311878373

		9.5968715396		7.7912231522		5.5815484682

		9.2477130116		7.4420646243		5.2323899402

		9.3474725911		7.4420646243		5.1326303608

		9.0980736425		7.4420646243		5.3820293094

		8.9983140631		7.4420646243		5.4817888888

		9.3474725911		7.7912231522		5.8309474167

		9.5469917499		7.990742311		6.0304665756

		9.3973523808		7.8411029419		5.8808272064

		9.3474725911		7.7912231522		5.8309474167

		9.1479534322		7.7912231522		6.0304665756

		8.848674694		7.7912231522		6.3297453138

		8.6990353249		7.7912231522		6.4793846829

		8.848674694		7.7912231522		6.3297453138

		8.848674694		7.7912231522		6.3297453138

		9.0980736425		7.7912231522		6.0803463653

		8.9983140631		7.7912231522		6.1801059447

		8.9983140631		7.7912231522		6.1801059447

		8.7987949043		7.7912231522		6.3796251035

		8.7987949043		7.7912231522		6.3796251035

		8.9484342734		7.9408625213		6.5292644726

		8.848674694		7.8411029419		6.4295048932

		8.9484342734		7.9408625213		6.5292644726

		8.9484342734		7.9408625213		6.5292644726

		9.0481938528		7.9408625213		6.4295048932

		9.1978332219		8.0905018904		6.5791442623

		9.5968715396		8.4895402081		6.97818258

		9.7465109087		8.6391795772		7.1278219491

		9.6467513293		8.6391795772		7.2275815285

		9.8462704881		8.838698736		7.4271006873

		9.7465109087		8.838698736		7.5268602668

		10.0956694367		8.838698736		7.1777017388

		9.8462704881		8.838698736		7.4271006873

		9.9959098572		8.838698736		7.2774613182

		11.1481329995		9.9909218783		8.4296844605

		10.4498159436		9.2926048224		7.7313674046

		9.8462704881		9.2926048224		8.33491286

		9.1978332219		9.2926048224		8.9833501262

		9.696631119		9.2926048224		8.4845522291

		10.0956694367		9.69164314		8.8835905468

		10.8488542612		10.4448279646		9.6367753714

		10.9486138406		10.544587544		9.7365349508

		9.5968715396		9.192845243		8.3847926497

		9.0980736425		9.192845243		8.8835905468

		8.7987949043		9.192845243		9.182869285

		8.8985544837		9.192845243		9.0831097056

		9.0980736425		9.192845243		8.8835905468

		9.0980736425		9.192845243		8.8835905468

		9.3474725911		9.192845243		8.6341915982

		9.3474725911		9.192845243		8.6341915982

		9.8462704881		9.69164314		9.1329894953

		9.8961502778		9.7415229297		9.182869285

		11.3476521583		11.1930248102		10.6343711655

		9.9959098572		9.8412825092		9.2826288644

		10.6992148921		9.8412825092		8.5793238296

		10.8987340509		9.8412825092		8.3798046707

		11.4474117377		10.3899601959		8.9284823575

		13.8466296226		12.7891780808		11.3277002424

		12.4001157211		11.3426641793		9.8811863409

		12.4499955108		11.392543969		9.9310661306

		11.6968106862		10.6393591445		9.1778813061

		12.3502359314		10.6393591445		8.5244560609

		12.2953681627		10.6393591445		8.5793238296

		11.5970511068		10.6393591445		9.2776408855

		10.9984936304		10.6393591445		9.8761983619

		9.6467513293		10.6393591445		11.227940663

		10.0956694367		10.6393591445		10.7790225556

		8.8985544837		10.6393591445		11.9761375086

		10.0956694367		10.6393591445		10.7790225556

		9.8462704881		10.3899601959		10.5296236071

		9.1479534322		10.3899601959		11.227940663

		9.3474725911		10.3899601959		11.0284215042

		9.1479534322		10.3899601959		11.227940663

		9.0980736425		10.3899601959		11.2778204527

		9.0980736425		10.3899601959		11.2778204527

		8.848674694		10.3899601959		11.5272194012

		8.9983140631		10.3899601959		11.3775800321

		9.7465109087		10.3899601959		10.6293831865

		10.7490946818		11.392543969		11.6319669596

		10.8488542612		11.4923035484		11.731726539

		11.1980127892		11.8414620764		12.080885067

		12.1956085833		12.8390578705		13.0784808611

		12.3502359314		12.9936852186		13.2331082092

		12.3502359314		12.9936852186		13.2331082092

		11.2977723686		11.9412216558		12.1806446464

		10.6992148921		11.9412216558		12.7792021229

		9.696631119		11.9412216558		13.781785896

		11.1980127892		11.9412216558		12.2804042258

		11.0982532098		11.8414620764		12.1806446464

		11.3476521583		12.0908610249		12.4300435949

		10.8488542612		11.5920631279		11.9312456979

		11.0483734201		11.5920631279		11.731726539

		11.4474117377		11.5920631279		11.3326882214

		11.5970511068		11.741702497		11.4823275905

		10.4498159436		10.5944673337		10.3350924273

		9.8462704881		10.5944673337		10.9386378827

		9.8462704881		10.5944673337		10.9386378827

		10.2453088058		10.9935056514		11.3376762004

		9.5968715396		10.3450683852		10.6892389342

		8.2002374278		10.3450683852		12.085873046

		8.0954898694		10.3450683852		12.1906206043

		6.3995770194		10.3450683852		13.8865334544

		4.598916611		10.3450683852		15.6871938628

		4.0502389242		10.3450683852		16.2358715496

		5.3471134566		11.6419429176		17.5327460819

		5.8957911433		12.1906206043		18.0814237687

		6.3496972297		12.6445266907		18.535329855

		7.8460909209		14.1409203819		20.0317235463

		8.0954898694		14.3903193304		20.2811224948

		7.7962111312		14.3903193304		20.580401233

		7.3971728135		14.3903193304		20.9794395507

		7.4969323929		14.3903193304		20.8796799713

		7.5966919723		14.3903193304		20.7799203919

		7.3971728135		14.3903193304		20.9794395507

		7.8460909209		14.3903193304		20.5305214433

		8.0954898694		14.6397182789		20.7799203919

		8.0954898694		14.6397182789		20.7799203919

		7.8460909209		14.3903193304		20.5305214433

		7.5468121826		14.0910405922		20.2312427051

		7.2974132341		13.8416416436		19.9818437565

		6.5990961782		13.8416416436		20.6801608124

		7.0978940753		13.8416416436		20.1813629154

		6.798615337		13.5423629054		19.8820841771

		6.3496972297		13.5423629054		20.3310022845

		6.3496972297		13.5423629054		20.3310022845

		6.6988557576		13.8915214333		20.6801608124

		6.798615337		13.9912810128		20.7799203919

		7.0978940753		14.290559751		21.0791991301

		7.4969323929		14.290559751		20.6801608124

		7.3472930238		14.290559751		20.8298001816

		7.3971728135		14.290559751		20.7799203919

		7.3472930238		14.290559751		20.8298001816

		7.5966919723		14.290559751		20.580401233

		7.7463313415		14.4401991201		20.7300406021

		8.3498767969		15.0437445756		21.3335860576

		7.8460909209		14.5399586995		20.8298001816

		7.5468121826		14.5399586995		21.1290789198

		8.0954898694		15.0886363863		21.6777566066

		8.0954898694		15.0886363863		21.6777566066

		7.6465717621		15.0886363863		22.1266747139

		8.1453696591		15.0886363863		21.6278768169

		7.8460909209		15.0886363863		21.9271555551

		7.5966919723		15.0886363863		22.1765545036

		7.5966919723		15.0886363863		22.1765545036

		7.3472930238		15.0886363863		22.4259534522

		7.4969323929		15.0886363863		22.2763140831

		7.4470526032		15.0387565966		22.2264342934

		7.7463313415		15.3380353348		22.5257130316

		7.8460909209		15.4377949143		22.625472611

		7.5966919723		15.4377949143		22.8748715595

		8.2002374278		15.4377949143		22.2713261041

		8.8985544837		16.1361119702		22.96964316

		8.848674694		16.0862321804		22.9197633703

		9.3474725911		16.5850300775		23.4185612673

		8.4496363763		15.6871938628		22.5207250526

		8.0954898694		15.6871938628		22.8748715595

		8.7987949043		15.6871938628		22.1715665247

		9.3474725911		16.2358715496		22.7202442115

		8.7489151146		15.6373140731		22.121686735

		9.5968715396		15.6373140731		21.27373031

		10.3500563642		16.3904988977		22.0269151345

		11.1980127892		17.2384553227		22.8748715595

		9.0980736425		15.138516176		20.7749324129

		8.0954898694		15.138516176		21.777516186

		9.0980736425		15.138516176		20.7749324129

		7.3971728135		13.437615347		19.0740315839

		7.8460909209		13.437615347		18.6251134765

		10.3500563642		13.437615347		16.1211480332

		9.3474725911		12.4350315739		15.1185642601

		8.3498767969		12.4350315739		16.1161600543

		8.3997565866		12.4350315739		16.0662802646

		7.6465717621		12.4350315739		16.8194650891

		8.0456100797		12.4350315739		16.4204267715

		9.0481938528		13.437615347		17.4230105446

		8.9484342734		13.3378557676		17.3232509652

		8.0954898694		12.4849113636		16.4703065612

		8.3997565866		12.4849113636		16.166039844

		9.3474725911		13.432627368		17.1137558484

		9.696631119		13.781785896		17.4629143764

		10.5994553127		14.6846100897		18.36573857

		10.0956694367		14.1808242136		17.861952694

		9.5968715396		14.1808242136		18.3607505911

		10.0956694367		14.1808242136		17.861952694

		9.6467513293		14.1808242136		18.3108708014

		9.5968715396		14.1808242136		18.3607505911

		9.3973523808		14.1808242136		18.5602697499

		9.4472321705		14.1808242136		18.5103899602

		8.3997565866		13.1333486298		17.4629143764

		8.6990353249		13.1333486298		17.1636356381

		8.5992757455		13.1333486298		17.2633952175

		8.7987949043		13.1333486298		17.0638760587

		8.5992757455		13.1333486298		17.2633952175

		7.8959707106		13.1333486298		17.9667002524

		7.3971728135		13.1333486298		18.4654981495

		6.5990961782		13.1333486298		19.2635747848

		5.8459113536		13.1333486298		20.0167596093

		6.0953103022		13.1333486298		19.7673606608

		6.8484951267		13.1333486298		19.0141758362

		6.1501780708		12.4350315739		18.3158587803

		6.0953103022		12.4350315739		18.370726549

		6.3496972297		12.4350315739		18.1163396215

		6.3995770194		12.4849113636		18.1662194112

		7.2974132341		13.3827475783		19.0640556259

		7.4470526032		13.5323869475		19.2136949951

		7.0978940753		13.1832284195		18.8645364671

		6.3496972297		12.4350315739		18.1163396215

		6.0953103022		12.4350315739		18.370726549

		5.3471134566		12.4350315739		19.1189233946

		5.2972336669		12.4350315739		19.1688031843

		5.7461517742		12.4350315739		18.719885077

		4.9480751389		11.6369549386		17.9218084417

		5.2473538772		11.6369549386		17.6225297034

		5.097714508		11.4873155695		17.4728903343

		5.2473538772		11.6369549386		17.6225297034

		5.2473538772		11.6369549386		17.6225297034

		5.2972336669		11.6868347283		17.6724094931

		4.8483155595		11.2379166209		17.2234913858

		4.9480751389		11.2379166209		17.1237318063

		5.1475942977		11.4374357798		17.3232509652

		5.097714508		11.4374357798		17.3731307549

		5.097714508		11.4374357798		17.3731307549

		4.8981953492		11.4374357798		17.5726499137

		4.9480751389		11.4374357798		17.522770124

		5.1475942977		11.6369549386		17.7222892828

		4.8483155595		11.3376762004		17.4230105446

		4.249758083		11.3376762004		18.0215680211

		5.1475942977		11.3376762004		17.1237318063

		4.8483155595		11.0383974621		16.8244530681

		4.1499985036		11.0383974621		17.522770124

		4.249758083		11.0383974621		17.4230105446

		4.3495176624		11.0383974621		17.3232509652

		3.9454913658		11.0383974621		17.7272772618

		4.8483155595		11.0383974621		16.8244530681

		3.745972207		9.9360541096		15.7221097156

		5.0478347183		9.9360541096		14.4202472042

		4.9480751389		9.8362945302		14.3204876248

		4.249758083		9.8362945302		15.0188046807

		4.4492772418		9.8362945302		14.8192855219

		4.4492772418		9.8362945302		14.8192855219

		3.8457317864		9.8362945302		15.4228309773

		3.3469338893		9.8362945302		15.9216288744

		2.3493380952		9.8362945302		16.9192246685

		2.8481359923		9.8362945302		16.4204267715

		4.3495176624		11.3376762004		17.9218084417

		3.8457317864		10.8338903243		17.4180225656

		5.3471134566		10.8338903243		15.9166408954

		5.2473538772		10.7341307449		15.816881316

		5.3471134566		10.7341307449		15.7171217366

		5.5466326154		10.7341307449		15.5176025778

		5.8459113536		11.0334094831		15.816881316

		5.5466326154		10.7341307449		15.5176025778

		5.1475942977		10.7341307449		15.9166408954

		5.5466326154		10.7341307449		15.5176025778

		5.446873036		10.7341307449		15.6173621572

		5.1475942977		10.7341307449		15.9166408954

		4.6487964007		10.7341307449		16.4154387925

		5.1475942977		10.7341307449		15.9166408954

		6.3496972297		11.9362336768		17.1187438274

		6.5492163885		12.1357528357		17.3182629862

		6.3496972297		11.9362336768		17.1187438274

		7.147773865		11.9362336768		16.3206671921

		6.8484951267		11.6369549386		16.0213884538

		6.5492163885		11.6369549386		16.3206671921

		6.2499376503		11.6369549386		16.6199459303

		6.4494568091		11.6369549386		16.4204267715

		6.9482547062		12.1357528357		16.9192246685

		7.5468121826		12.7343103121		17.517782145

		7.5468121826		12.7343103121		17.517782145

		7.4470526032		12.6345507327		17.4180225656

		7.9458505003		13.1333486298		17.9168204627

		7.8460909209		13.0335890504		17.8170608833

		7.7463313415		13.0335890504		17.9168204627

		7.3472930238		13.0335890504		18.3158587803

		7.4470526032		13.0335890504		18.2160992009

		8.0456100797		13.6321465269		18.8146566774

		7.8460909209		13.432627368		18.6151375186

		8.1453696591		13.7319061063		18.9144162568

		8.2501172175		13.7319061063		18.8096686984

		7.6465717621		13.7319061063		19.4132141539

		7.6465717621		13.7319061063		19.4132141539

		7.6465717621		13.7319061063		19.4132141539

		7.8460909209		13.7319061063		19.2136949951

		7.9458505003		13.7319061063		19.1139354156

		7.9458505003		13.7319061063		19.1139354156

		8.0456100797		13.8316656857		19.2136949951

		8.3498767969		14.1359324029		19.5179617123

		7.9458505003		13.7319061063		19.1139354156

		8.7489151146		13.7319061063		18.3108708014

		9.1479534322		14.1309444239		18.709909119

		9.6467513293		14.1309444239		18.211111222

		10.4498159436		14.9340090382		19.0141758362

		10.045789647		14.5299827416		18.6101495396

		10.4498159436		14.5299827416		18.206123243

		10.3500563642		14.4302231622		18.1063636636

		10.6493351024		14.7295019004		18.4056424018

		11.0483734201		15.1285402181		18.8046807195

		10.2453088058		14.3254756038		18.0016161052

		10.3500563642		14.3254756038		17.8968685468

		10.549575523		14.3254756038		17.697349388

		11.4474117377		14.3254756038		16.7995131733

		11.9462096348		14.8242735009		17.2983110703

		11.9462096348		14.8242735009		17.2983110703

		12.0459692142		14.8242735009		17.1985514909

		12.245488373		14.8242735009		16.9990323321

		12.3502359314		14.9290210592		17.1037798905

		9.4472321705		12.0260172983		14.2007761295

		10.9486138406		13.5273989685		15.7021577997

		10.3500563642		12.928841492		15.1036003232

		10.2453088058		12.928841492		15.2083478816

		9.3474725911		12.928841492		16.1061840963

		9.5469917499		12.928841492		15.9066649375

		9.8462704881		12.928841492		15.6073861993

		9.8462704881		12.928841492		15.6073861993

		9.9460300675		13.0286010714		15.7071457787

		10.9486138406		14.0311848445		16.7097295518

		11.0483734201		14.1309444239		16.8094891312

		12.245488373		14.1309444239		15.6123741782

		10.549575523		12.4350315739		13.9164613282

		10.2453088058		12.4350315739		14.2207280454

		10.4498159436		12.6395387117		14.4252351832

		10.4498159436		12.6395387117		14.4252351832

		10.7490946818		12.6395387117		14.125956445

		11.4474117377		12.6395387117		13.4276393891

		11.6469308965		12.8390578705		13.6271585479

		11.6469308965		12.8390578705		13.6271585479

		12.6495146696		13.8416416436		14.629742321

		13.1483125667		14.3404395407		15.1285402181

		12.245488373		13.437615347		14.2257160244

		12.1457287936		13.437615347		14.3254756038

		13.8466296226		13.437615347		12.6245747748

		15.0487325545		14.6397182789		13.8266777067

		16.1460879281		15.7370736525		14.9240330803

		15.8468091899		15.4377949143		14.624754342

		16.2458475075		15.8368332319		15.0237926597

		16.7496333835		16.3406191079		15.5275785357

		17.4479504394		17.0389361638		16.2258955916

		16.9491525424		16.5401382668		15.7270976946

		16.3456070869		16.5401382668		16.33064315

		15.3480112928		16.5401382668		17.3282389441

		14.6496942369		16.5401382668		18.026556

		16.3456070869		16.5401382668		16.33064315

		17.7472291777		17.9417603575		17.7322652408

		17.34819086		17.5427220399		17.3332269231

		17.34819086		17.5427220399		17.3332269231

		16.2458475075		17.5427220399		18.4355702756

		14.9489729751		17.5427220399		19.732444808

		14.9489729751		17.5427220399		19.732444808

		15.4477708722		17.5427220399		19.2336469109

		15.8468091899		17.5427220399		18.8346085933

		15.148492134		16.844404984		18.1362915374

		14.9489729751		16.6448858252		17.9367723786



Buy and hold

Negociação1

Negociação2



BCP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5393		0		0		0		0				Resultado final:				1265				"Buy and hold":				-1824								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5413		0		1		0		0								6.31								-9.10				0		0		0		0		0.00		0.00		0.00

		6/14/00		5393		0		1		0		0				Nº. de negócios:				48												-20		0		-20		0		-0.10		0.00		0.00

		6/15/00		5403		0		1		0		0																				-10		0		10		0		-0.05		0.00		-0.05

		6/16/00		5383		0		1		0		0																				-30		0		-20		0		-0.15		0.00		0.05

		6/19/00		5413		0		1		0		0																				0		0		30		0		0.00		0.00		-0.10

		6/20/00		5393		0		1		0		0																				-20		0		-20		0		-0.10		0.00		0.00

		6/21/00		5383		0		0		0		0																				-30		0		-10		0		-0.15		0.00		0.05

		6/23/00		5423		1		0		0		0																				10		0		40		0		0.05		0.00		-0.15

		6/26/00		5453		0		1		1		-5453																				40		0		30		0		0.20		0.00		-0.30

		6/27/00		5383		0		1		0		-70																				-30		-70		-70		-70		-0.15		-0.35		-0.65

		6/28/00		5313		0		0		0		-70																				-100		-70		-70		0		-0.50		-0.35		-0.30

		6/29/00		5383		0		0		0		-70																				-30		-70		70		0		-0.15		-0.35		-0.65

		6/30/00		5393		1		0		0		-70																				-20		-70		10		0		-0.10		-0.35		-0.70

		7/3/00		5443		1		0		1		-5513																				30		-70		50		0		0.15		-0.35		-0.95

		7/4/00		5593		0		1		1		-5513																				180		80		150		150		0.90		0.40		-0.20

		7/5/00		5563		0		1		0		50																				150		50		-30		-30		0.75		0.25		-0.35

		7/6/00		5533		1		0		0		50																				120		50		-30		0		0.60		0.25		-0.20

		7/7/00		5624		0		0		1		-5574				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						211		50		91		0		1.05		0.25		-0.65

		7/10/00		5593		0		1		1		-5574				4832				0.0036154099						0.35						180		19		-31		-31		0.90		0.09		-0.81

		7/11/00		5563		0		0		0		-11																				150		-11		-30		-30		0.75		-0.05		-0.96

		7/12/00		5543		0		0		0		-11																				130		-11		-20		0		0.65		-0.05		-0.86

		7/13/00		5543		0		1		0		-11				Sharpe Ratio (SR):																130		-11		0		0		0.65		-0.05		-0.86

		7/14/00		5533		0		0		0		-11				Média do retorno:								SR(BH)*:		SR(N)*:						120		-11		-10		0		0.60		-0.05		-0.81

		7/17/00		5533		0		1		0		-11				-581.96		336.39						-0.775		0.562						120		-11		0		0		0.60		-0.05		-0.81

		7/18/00		5543		0		1		0		-11				Desv. padrão do retorno:																130		-11		10		0		0.65		-0.05		-0.86

		7/19/00		5543		0		1		0		-11				751.37		598.54						SR(BH)**:		SR(N)**:						130		-11		0		0		0.65		-0.05		-0.86

		7/20/00		5543		0		0		0		-11												-0.057		0.080						130		-11		0		0		0.65		-0.05		-0.86

		7/21/00		5553		0		0		0		-11				Notas:																140		-11		10		0		0.70		-0.05		-0.91

		7/24/00		5563		0		0		0		-11																				150		-11		10		0		0.75		-0.05		-0.96

		7/25/00		5563		0		0		0		-11				- Ret(BH): Retorno do Buy and Hold.																150		-11		0		0		0.75		-0.05		-0.96

		7/26/00		5593		0		0		0		-11				- Ret(N): Retorno da Negociação.																180		-11		30		0		0.90		-0.05		-1.11

		7/27/00		5613		0		0		0		-11				- Baseline para a SR: 0%.																200		-11		20		0		1.00		-0.05		-1.21

		7/28/00		5654		0		0		0		-11																				241		-11		41		0		1.20		-0.05		-1.41

		7/31/00		5694		0		0		0		-11																				281		-11		40		0		1.40		-0.05		-1.61

		8/1/00		5694		0		0		0		-11																				281		-11		0		0		1.40		-0.05		-1.61

		8/2/00		5734		0		0		0		-11																				321		-11		40		0		1.60		-0.05		-1.81

		8/3/00		5744		0		1		0		-11																				331		-11		10		0		1.65		-0.05		-1.86

		8/4/00		5744		0		0		0		-11																				331		-11		0		0		1.65		-0.05		-1.86

		8/7/00		5754		0		1		0		-11																				341		-11		10		0		1.70		-0.05		-1.91

		8/8/00		5764		0		1		0		-11																				351		-11		10		0		1.75		-0.05		-1.96

		8/9/00		5774		0		1		0		-11																				361		-11		10		0		1.80		-0.05		-2.01

		8/10/00		5774		0		0		0		-11																				361		-11		0		0		1.80		-0.05		-2.01

		8/11/00		5784		0		0		0		-11																				371		-11		10		0		1.85		-0.05		-2.06

		8/14/00		5814		0		1		0		-11																				401		-11		30		0		2.00		-0.05		-2.21

		8/16/00		5824		0		1		0		-11																				411		-11		10		0		2.05		-0.05		-2.26

		8/17/00		5824		0		1		0		-11																				411		-11		0		0		2.05		-0.05		-2.26

		8/18/00		5834		1		0		0		-11																				421		-11		10		0		2.10		-0.05		-2.31

		8/21/00		5864		0		1		1		-5875																				451		-11		30		0		2.25		-0.05		-2.46

		8/22/00		5874		0		1		0		-1																				461		-1		10		10		2.30		-0.00		-2.41

		8/23/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/24/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/25/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		8/28/00		5884		0		1		0		-1																				471		-1		0		0		2.35		-0.00		-2.46

		8/29/00		5874		0		1		0		-1																				461		-1		-10		0		2.30		-0.00		-2.41

		8/30/00		5864		0		0		0		-1																				451		-1		-10		0		2.25		-0.00		-2.36

		8/31/00		5874		0		0		0		-1																				461		-1		10		0		2.30		-0.00		-2.41

		9/1/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		9/4/00		5894		0		0		0		-1																				481		-1		10		0		2.40		-0.00		-2.51

		9/5/00		5914		0		0		0		-1																				501		-1		20		0		2.50		-0.00		-2.61

		9/6/00		5914		0		1		0		-1																				501		-1		0		0		2.50		-0.00		-2.61

		9/7/00		5934		0		0		0		-1																				521		-1		20		0		2.60		-0.00		-2.71

		9/8/00		5924		0		0		0		-1																				511		-1		-10		0		2.55		-0.00		-2.66

		9/11/00		5944		0		0		0		-1																				531		-1		20		0		2.65		-0.00		-2.76

		9/12/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/13/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/14/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		9/15/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		9/18/00		5984		0		1		0		-1																				571		-1		10		0		2.85		-0.00		-2.96

		9/19/00		5984		0		1		0		-1																				571		-1		0		0		2.85		-0.00		-2.96

		9/20/00		5974		0		1		0		-1																				561		-1		-10		0		2.80		-0.00		-2.91

		9/21/00		5954		0		1		0		-1																				541		-1		-20		0		2.70		-0.00		-2.81

		9/22/00		5944		0		0		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		9/25/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/26/00		5964		0		1		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/27/00		5964		0		1		0		-1																				551		-1		0		0		2.75		-0.00		-2.86

		9/28/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		9/29/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/2/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/3/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/4/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		10/6/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		10/9/00		5964		0		1		0		-1																				551		-1		-10		0		2.75		-0.00		-2.86

		10/10/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/11/00		5944		0		1		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		10/12/00		5924		0		1		0		-1																				511		-1		-20		0		2.55		-0.00		-2.66

		10/13/00		5864		0		1		0		-1																				451		-1		-60		0		2.25		-0.00		-2.36

		10/16/00		5854		0		0		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/17/00		5864		0		0		0		-1																				451		-1		10		0		2.25		-0.00		-2.36

		10/18/00		5854		0		1		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/19/00		5844		1		0		0		-1																				431		-1		-10		0		2.15		-0.00		-2.26

		10/20/00		5864		0		0		1		-5865																				451		-1		20		0		2.25		-0.00		-2.36

		10/23/00		5864		0		0		1		-5865																				451		-1		0		0		2.25		-0.00		-2.36

		10/24/00		5874		0		0		1		-5865																				461		9		10		10		2.30		0.04		-2.31

		10/25/00		5894		1		0		1		-5865																				481		29		20		20		2.40		0.14		-2.21

		10/26/00		5894		0		0		1		-5865																				481		29		0		0		2.40		0.14		-2.21

		10/27/00		5904		0		0		1		-5865																				491		39		10		10		2.45		0.19		-2.16

		10/30/00		5904		0		1		1		-5865																				491		39		0		0		2.45		0.19		-2.16

		10/31/00		5904		0		0		0		39																				491		39		0		0		2.45		0.19		-2.16

		11/2/00		5914		0		0		0		39																				501		39		10		0		2.50		0.19		-2.21

		11/3/00		5924		0		0		0		39																				511		39		10		0		2.55		0.19		-2.26

		11/6/00		5914		0		1		0		39																				501		39		-10		0		2.50		0.19		-2.21

		11/7/00		5914		0		1		0		39																				501		39		0		0		2.50		0.19		-2.21

		11/8/00		5894		0		1		0		39																				481		39		-20		0		2.40		0.19		-2.11

		11/9/00		5874		0		0		0		39																				461		39		-20		0		2.30		0.19		-2.01

		11/10/00		5874		0		1		0		39																				461		39		0		0		2.30		0.19		-2.01

		11/13/00		5864		0		1		0		39																				451		39		-10		0		2.25		0.19		-1.96

		11/14/00		5814		0		1		0		39																				401		39		-50		0		2.00		0.19		-1.71

		11/15/00		5824		0		0		0		39																				411		39		10		0		2.05		0.19		-1.76

		11/16/00		5814		0		1		0		39																				401		39		-10		0		2.00		0.19		-1.71

		11/17/00		5744		1		0		0		39																				331		39		-70		0		1.65		0.19		-1.36

		11/20/00		5764		1		0		1		-5725																				351		39		20		0		1.75		0.19		-1.46

		11/21/00		5804		0		1		1		-5725																				391		79		40		40		1.95		0.39		-1.26

		11/22/00		5764		0		1		0		39																				351		39		-40		-40		1.75		0.19		-1.46

		11/23/00		5744		0		0		0		39																				331		39		-20		0		1.65		0.19		-1.36

		11/24/00		5764		1		0		0		39																				351		39		20		0		1.75		0.19		-1.46

		11/27/00		5794		0		1		1		-5755																				381		39		30		0		1.90		0.19		-1.61

		11/28/00		5804		0		1		0		49																				391		49		10		10		1.95		0.24		-1.56

		11/29/00		5794		0		1		0		49																				381		49		-10		0		1.90		0.24		-1.51

		11/30/00		5764		0		0		0		49																				351		49		-30		0		1.75		0.24		-1.36

		12/4/00		5754		0		1		0		49																				341		49		-10		0		1.70		0.24		-1.31

		12/5/00		5734		0		1		0		49																				321		49		-20		0		1.60		0.24		-1.21

		12/6/00		5463		0		0		0		49																				50		49		-271		0		0.25		0.24		0.14

		12/7/00		5644		1		0		0		49																				231		49		181		0		1.15		0.24		-0.76

		12/11/00		5714		0		1		1		-5665																				301		49		70		0		1.50		0.24		-1.11

		12/12/00		5714		0		1		0		49																				301		49		0		0		1.50		0.24		-1.11

		12/13/00		5684		0		0		0		49																				271		49		-30		0		1.35		0.24		-0.96

		12/14/00		5654		0		1		0		49																				241		49		-30		0		1.20		0.24		-0.81

		12/15/00		5624		0		1		0		49																				211		49		-30		0		1.05		0.24		-0.66

		12/18/00		5613		0		1		0		49																				200		49		-11		0		1.00		0.24		-0.61

		12/19/00		5563		0		0		0		49																				150		49		-50		0		0.75		0.24		-0.36

		12/20/00		5563		0		1		0		49																				150		49		0		0		0.75		0.24		-0.36

		12/21/00		5523		0		0		0		49																				110		49		-40		0		0.55		0.24		-0.16

		12/22/00		5563		0		0		0		49																				150		49		40		0		0.75		0.24		-0.36

		12/27/00		5543		1		0		0		49																				130		49		-20		0		0.65		0.24		-0.26

		12/28/00		5573		0		1		1		-5524																				160		49		30		0		0.80		0.24		-0.41

		12/29/00		5563		1		0		0		39																				150		39		-10		-10		0.75		0.19		-0.46

		1/2/01		5613		0		0		1		-5574																				200		39		50		0		1.00		0.19		-0.71

		1/3/01		5624		0		1		1		-5574																				211		50		11		11		1.05		0.25		-0.65

		1/4/01		5694		0		0		0		120																				281		120		70		70		1.40		0.60		-0.30

		1/5/01		5694		0		1		0		120																				281		120		0		0		1.40		0.60		-0.30

		1/8/01		5654		0		0		0		120																				241		120		-40		0		1.20		0.60		-0.10

		1/9/01		5664		0		1		0		120																				251		120		10		0		1.25		0.60		-0.15

		1/10/01		5634		0		1		0		120																				221		120		-30		0		1.10		0.60		-0.00

		1/11/01		5543		0		0		0		120																				130		120		-91		0		0.65		0.60		0.45

		1/12/01		5533		1		0		0		120																				120		120		-10		0		0.60		0.60		0.50

		1/15/01		5573		0		0		1		-5453																				160		120		40		0		0.80		0.60		0.30

		1/16/01		5563		0		1		1		-5453																				150		110		-10		-10		0.75		0.55		0.25

		1/17/01		5553		0		0		0		100																				140		100		-10		-10		0.70		0.50		0.20

		1/18/01		5583		1		0		0		100																				170		100		30		0		0.85		0.50		0.05

		1/19/01		5613		1		0		1		-5513																				200		100		30		0		1.00		0.50		-0.10

		1/22/01		5664		0		0		1		-5513																				251		151		51		51		1.25		0.75		0.15

		1/23/01		5684		0		1		1		-5513																				271		171		20		20		1.35		0.85		0.25

		1/24/01		5443		0		0		0		-70																				30		-70		-241		-241		0.15		-0.35		-0.95

		1/25/01		5483		0		0		0		-70																				70		-70		40		0		0.35		-0.35		-1.15

		1/26/01		5443		1		0		0		-70																				30		-70		-40		0		0.15		-0.35		-0.95

		1/29/01		5624		0		1		1		-5694																				211		-70		181		0		1.05		-0.35		-1.85

		1/30/01		5563		0		0		0		-131																				150		-131		-61		-61		0.75		-0.65		-2.15

		1/31/01		5613		0		0		0		-131																				200		-131		50		0		1.00		-0.65		-2.40

		2/1/01		5684		0		1		0		-131																				271		-131		71		0		1.35		-0.65		-2.76

		2/2/01		5654		1		0		0		-131																				241		-131		-30		0		1.20		-0.65		-2.61

		2/5/01		5664		0		0		1		-5795																				251		-131		10		0		1.25		-0.65		-2.66

		2/6/01		5714		0		0		1		-5795																				301		-81		50		50		1.50		-0.40		-2.41

		2/7/01		5714		0		0		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/8/01		5714		0		1		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/9/01		5704		0		1		0		-91																				291		-91		-10		-10		1.45		-0.45		-2.46

		2/12/01		5613		1		0		0		-91																				200		-91		-91		0		1.00		-0.45		-2.01

		2/13/01		5684		0		0		1		-5775																				271		-91		71		0		1.35		-0.45		-2.36

		2/14/01		5694		0		1		1		-5775																				281		-81		10		10		1.40		-0.40		-2.31

		2/15/01		5694		0		1		0		-81																				281		-81		0		0		1.40		-0.40		-2.31

		2/16/01		5684		0		1		0		-81																				271		-81		-10		0		1.35		-0.40		-2.26

		2/19/01		5513		0		1		0		-81																				100		-81		-171		0		0.50		-0.40		-1.41

		2/20/01		5593		0		1		0		-81																				180		-81		80		0		0.90		-0.40		-1.81

		2/21/01		5563		0		1		0		-81																				150		-81		-30		0		0.75		-0.40		-1.66

		2/22/01		5573		0		1		0		-81																				160		-81		10		0		0.80		-0.40		-1.71

		2/23/01		5553		0		0		0		-81																				140		-81		-20		0		0.70		-0.40		-1.61

		2/26/01		5493		0		1		0		-81																				80		-81		-60		0		0.40		-0.40		-1.31

		2/28/01		5443		1		0		0		-81																				30		-81		-50		0		0.15		-0.40		-1.06

		3/1/01		5563		0		0		1		-5644																				150		-81		120		0		0.75		-0.40		-1.66

		3/2/01		5624		0		1		1		-5644																				211		-20		61		61		1.05		-0.10		-1.35

		3/5/01		5483		0		1		0		-161																				70		-161		-141		-141		0.35		-0.80		-2.06

		3/6/01		5363		0		1		0		-161																				-50		-161		-120		0		-0.25		-0.80		-1.46

		3/7/01		5303		0		1		0		-161																				-110		-161		-60		0		-0.55		-0.80		-1.16

		3/8/01		5243		0		1		0		-161																				-170		-161		-60		0		-0.85		-0.80		-0.86

		3/9/01		5223		0		1		0		-161																				-190		-161		-20		0		-0.95		-0.80		-0.76

		3/12/01		5162		0		0		0		-161																				-251		-161		-61		0		-1.25		-0.80		-0.45

		3/13/01		5223		0		0		0		-161																				-190		-161		61		0		-0.95		-0.80		-0.76

		3/14/01		5273		0		1		0		-161																				-140		-161		50		0		-0.70		-0.80		-1.01

		3/15/01		5192		0		1		0		-161																				-221		-161		-81		0		-1.10		-0.80		-0.60

		3/16/01		5132		0		1		0		-161																				-281		-161		-60		0		-1.40		-0.80		-0.30

		3/19/01		5072		0		1		0		-161																				-341		-161		-60		0		-1.70		-0.80		-0.00

		3/20/01		5012		1		0		0		-161																				-401		-161		-60		0		-2.00		-0.80		0.29

		3/21/01		5042		0		0		1		-5203																				-371		-161		30		0		-1.85		-0.80		0.14

		3/22/01		5032		0		1		1		-5203																				-381		-171		-10		-10		-1.90		-0.85		0.09

		3/23/01		5012		0		0		0		-191																				-401		-191		-20		-20		-2.00		-0.95		-0.00

		3/26/01		5032		1		0		0		-191																				-381		-191		20		0		-1.90		-0.95		-0.10

		3/27/01		5112		0		1		1		-5303																				-301		-191		80		0		-1.50		-0.95		-0.50

		3/28/01		5002		1		0		0		-301																				-411		-301		-110		-110		-2.05		-1.50		-1.05

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		0		-1.60		-1.50		-1.50

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30		-1.45		-1.35		-1.35

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40		-1.25		-1.15		-1.15

		4/3/01		5102		0		0		0		-291																				-311		-291		-60		-60		-1.55		-1.45		-1.45

		4/4/01		5082		0		0		0		-291																				-331		-291		-20		0		-1.65		-1.45		-1.35

		4/5/01		5132		1		0		0		-291																				-281		-291		50		0		-1.40		-1.45		-1.60

		4/6/01		5132		0		0		1		-5423																				-281		-291		0		0		-1.40		-1.45		-1.60

		4/9/01		5062		0		1		1		-5423																				-351		-361		-70		-70		-1.75		-1.80		-1.95

		4/10/01		5022		0		0		0		-401																				-391		-401		-40		-40		-1.95		-2.00		-2.15

		4/11/01		5052		0		1		0		-401																				-361		-401		30		0		-1.80		-2.00		-2.30

		4/12/01		4992		1		0		0		-401																				-421		-401		-60		0		-2.10		-2.00		-2.00

		4/17/01		5012		0		1		1		-5413																				-401		-401		20		0		-2.00		-2.00		-2.10

		4/18/01		5022		1		0		0		-391																				-391		-391		10		10		-1.95		-1.95		-2.05

		4/19/01		5132		0		1		1		-5523																				-281		-391		110		0		-1.40		-1.95		-2.60

		4/20/01		5162		0		0		0		-361																				-251		-361		30		30		-1.25		-1.80		-2.45

		4/23/01		5112		0		1		0		-361																				-301		-361		-50		0		-1.50		-1.80		-2.20

		4/24/01		5002		0		1		0		-361																				-411		-361		-110		0		-2.05		-1.80		-1.65

		4/26/01		5022		0		1		0		-361																				-391		-361		20		0		-1.95		-1.80		-1.75

		4/27/01		4912		0		1		0		-361																				-501		-361		-110		0		-2.50		-1.80		-1.20

		4/30/01		4832		0		0		0		-361																				-581		-361		-80		0		-2.90		-1.80		-0.80

		5/2/01		4832		0		0		0		-361																				-581		-361		0		0		-2.90		-1.80		-0.80

		5/3/01		4872		0		1		0		-361																				-541		-361		40		0		-2.70		-1.80		-1.00

		5/4/01		4932		0		0		0		-361																				-481		-361		60		0		-2.40		-1.80		-1.30

		5/7/01		4932		0		0		0		-361																				-481		-361		0		0		-2.40		-1.80		-1.30

		5/8/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/9/01		4932		0		0		0		-361																				-481		-361		-10		0		-2.40		-1.80		-1.30

		5/10/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/11/01		4962		0		0		0		-361																				-451		-361		20		0		-2.25		-1.80		-1.45

		5/14/01		4932		0		1		0		-361																				-481		-361		-30		0		-2.40		-1.80		-1.30

		5/15/01		4902		1		0		0		-361																				-511		-361		-30		0		-2.55		-1.80		-1.15

		5/16/01		4912		0		0		1		-5273																				-501		-361		10		0		-2.50		-1.80		-1.20

		5/17/01		4922		0		1		1		-5273																				-491		-351		10		10		-2.45		-1.75		-1.15

		5/18/01		4882		0		1		0		-391																				-531		-391		-40		-40		-2.65		-1.95		-1.35

		5/21/01		4812		0		0		0		-391																				-601		-391		-70		0		-3.00		-1.95		-1.00

		5/22/01		4842		0		0		0		-391																				-571		-391		30		0		-2.85		-1.95		-1.15

		5/23/01		4781		0		1		0		-391																				-632		-391		-61		0		-3.15		-1.95		-0.85

		5/24/01		4721		0		1		0		-391																				-692		-391		-60		0		-3.45		-1.95		-0.55

		5/25/01		4611		0		0		0		-391																				-802		-391		-110		0		-4.00		-1.95		0.00

		5/28/01		4651		0		0		0		-391																				-762		-391		40		0		-3.80		-1.95		-0.20

		5/29/01		4641		0		0		0		-391																				-772		-391		-10		0		-3.85		-1.95		-0.15

		5/30/01		4641		0		0		0		-391																				-772		-391		0		0		-3.85		-1.95		-0.15

		5/31/01		4681		0		1		0		-391																				-732		-391		40		0		-3.65		-1.95		-0.35

		6/1/01		4711		0		1		0		-391																				-702		-391		30		0		-3.50		-1.95		-0.50

		6/4/01		4601		0		0		0		-391																				-812		-391		-110		0		-4.05		-1.95		0.05

		6/5/01		4601		0		0		0		-391																				-812		-391		0		0		-4.05		-1.95		0.05

		6/6/01		4591		0		1		0		-391																				-822		-391		-10		0		-4.10		-1.95		0.10

		6/7/01		4571		0		1		0		-391																				-842		-391		-20		0		-4.20		-1.95		0.20

		6/8/01		4501		0		0		0		-391																				-912		-391		-70		0		-4.55		-1.95		0.55

		6/11/01		4511		0		1		0		-391																				-902		-391		10		0		-4.50		-1.95		0.50

		6/12/01		4481		0		1		0		-391																				-932		-391		-30		0		-4.65		-1.95		0.65

		6/13/01		4461		0		0		0		-391																				-952		-391		-20		0		-4.75		-1.95		0.75

		6/15/01		4461		0		1		0		-391																				-952		-391		0		0		-4.75		-1.95		0.75

		6/18/01		4451		0		1		0		-391																				-962		-391		-10		0		-4.80		-1.95		0.80

		6/19/01		4310		1		0		0		-391																				-1103		-391		-141		0		-5.50		-1.95		1.50

		6/20/01		4350		0		1		1		-4741																				-1063		-391		40		0		-5.30		-1.95		1.30

		6/21/01		4330		0		1		0		-411																				-1083		-411		-20		-20		-5.40		-2.05		1.20

		6/22/01		4280		0		0		0		-411																				-1133		-411		-50		0		-5.65		-2.05		1.45

		6/25/01		4230		0		0		0		-411																				-1183		-411		-50		0		-5.90		-2.05		1.70

		6/26/01		4210		0		0		0		-411																				-1203		-411		-20		0		-6.00		-2.05		1.80

		6/27/01		4260		0		1		0		-411																				-1153		-411		50		0		-5.75		-2.05		1.55

		6/28/01		4240		1		0		0		-411																				-1173		-411		-20		0		-5.85		-2.05		1.65

		6/29/01		4340		1		0		1		-4751																				-1073		-411		100		0		-5.35		-2.05		1.15

		7/2/01		4411		0		1		1		-4751																				-1002		-340		71		71		-5.00		-1.70		1.51

		7/3/01		4661		0		1		0		-90																				-752		-90		250		250		-3.75		-0.45		2.75

		7/4/01		4501		0		0		0		-90																				-912		-90		-160		0		-4.55		-0.45		3.55

		7/5/01		4571		0		1		0		-90																				-842		-90		70		0		-4.20		-0.45		3.20

		7/6/01		4621		0		1		0		-90																				-792		-90		50		0		-3.95		-0.45		2.95

		7/9/01		4411		0		1		0		-90																				-1002		-90		-210		0		-5.00		-0.45		4.00

		7/10/01		4340		0		0		0		-90																				-1073		-90		-71		0		-5.35		-0.45		4.35

		7/11/01		4320		0		1		0		-90																				-1093		-90		-20		0		-5.45		-0.45		4.45

		7/12/01		4360		0		1		0		-90																				-1053		-90		40		0		-5.25		-0.45		4.25

		7/13/01		4310		0		1		0		-90																				-1103		-90		-50		0		-5.50		-0.45		4.50

		7/16/01		4290		0		1		0		-90																				-1123		-90		-20		0		-5.60		-0.45		4.60

		7/17/01		4230		0		1		0		-90																				-1183		-90		-60		0		-5.90		-0.45		4.90

		7/18/01		4170		0		1		0		-90																				-1243		-90		-60		0		-6.20		-0.45		5.20

		7/19/01		4170		1		0		0		-90																				-1243		-90		0		0		-6.20		-0.45		5.20

		7/20/01		4230		0		1		1		-4320																				-1183		-90		60		0		-5.90		-0.45		4.90

		7/23/01		4190		0		1		0		-130																				-1223		-130		-40		-40		-6.10		-0.65		4.70

		7/24/01		4110		0		1		0		-130																				-1303		-130		-80		0		-6.50		-0.65		5.10

		7/25/01		4200		0		0		0		-130																				-1213		-130		90		0		-6.05		-0.65		4.65

		7/26/01		4240		1		0		0		-130																				-1173		-130		40		0		-5.85		-0.65		4.45

		7/27/01		4310		1		0		1		-4440																				-1103		-130		70		0		-5.50		-0.65		4.11

		7/30/01		4411		0		0		1		-4440																				-1002		-29		101		101		-5.00		-0.14		4.61

		7/31/01		4421		0		0		1		-4440																				-992		-19		10		10		-4.95		-0.09		4.66

		8/1/01		4431		0		0		1		-4440																				-982		-9		10		10		-4.90		-0.04		4.71

		8/2/01		4441		0		0		1		-4440																				-972		1		10		10		-4.85		0.00		4.76

		8/3/01		4441		0		0		1		-4440																				-972		1		0		0		-4.85		0.00		4.76

		8/6/01		4451		0		0		1		-4440																				-962		11		10		10		-4.80		0.05		4.81

		8/7/01		4461		0		0		1		-4440																				-952		21		10		10		-4.75		0.10		4.86

		8/8/01		4451		0		0		1		-4440																				-962		11		-10		-10		-4.80		0.05		4.81

		8/9/01		4441		0		0		1		-4440																				-972		1		-10		-10		-4.85		0.00		4.76

		8/10/01		4461		0		1		1		-4440																				-952		21		20		20		-4.75		0.10		4.86

		8/13/01		4441		0		0		0		1																				-972		1		-20		-20		-4.85		0.00		4.76

		8/14/01		4461		0		0		0		1																				-952		1		20		0		-4.75		0.00		4.66

		8/16/01		4491		0		1		0		1																				-922		1		30		0		-4.60		0.00		4.51

		8/17/01		4461		0		1		0		1																				-952		1		-30		0		-4.75		0.00		4.66

		8/20/01		4441		0		1		0		1																				-972		1		-20		0		-4.85		0.00		4.76

		8/21/01		4350		0		0		0		1																				-1063		1		-91		0		-5.30		0.00		5.21

		8/22/01		4310		0		1		0		1																				-1103		1		-40		0		-5.50		0.00		5.41

		8/23/01		4220		1		0		0		1																				-1193		1		-90		0		-5.95		0.00		5.86

		8/24/01		4371		1		0		1		-4370																				-1042		1		151		0		-5.20		0.00		5.11

		8/27/01		4471		0		1		1		-4370																				-942		101		100		100		-4.70		0.50		5.61

		8/28/01		4421		0		1		0		51																				-992		51		-50		-50		-4.95		0.25		5.36

		8/29/01		4360		0		0		0		51																				-1053		51		-61		0		-5.25		0.25		5.66

		8/30/01		4411		0		1		0		51																				-1002		51		51		0		-5.00		0.25		5.41

		8/31/01		4401		0		0		0		51																				-1012		51		-10		0		-5.05		0.25		5.46

		9/3/01		4411		0		0		0		51																				-1002		51		10		0		-5.00		0.25		5.41

		9/4/01		4411		0		1		0		51																				-1002		51		0		0		-5.00		0.25		5.41

		9/5/01		4371		0		0		0		51																				-1042		51		-40		0		-5.20		0.25		5.61

		9/6/01		4320		0		0		0		51																				-1093		51		-51		0		-5.45		0.25		5.86

		9/7/01		4270		0		1		0		51																				-1143		51		-50		0		-5.70		0.25		6.11

		9/10/01		4260		0		1		0		51																				-1153		51		-10		0		-5.75		0.25		6.16

		9/11/01		4240		0		1		0		51																				-1173		51		-20		0		-5.85		0.25		6.26

		9/12/01		4020		0		1		0		51																				-1393		51		-220		0		-6.95		0.25		7.36

		9/13/01		3970		0		1		0		51																				-1443		51		-50		0		-7.20		0.25		7.61

		9/14/01		3970		0		1		0		51																				-1443		51		0		0		-7.20		0.25		7.61

		9/17/01		3508		1		0		0		51																				-1905		51		-462		0		-9.50		0.25		9.91

		9/18/01		3619		1		0		1		-3568																				-1794		51		111		0		-8.95		0.25		9.36

		9/19/01		3749		0		1		1		-3568																				-1664		181		130		130		-8.30		0.90		10.01

		9/20/01		3699		0		1		0		131																				-1714		131		-50		-50		-8.55		0.65		9.76

		9/21/01		3408		1		0		0		131																				-2005		131		-291		0		-10.00		0.65		11.21

		9/24/01		3709		0		0		1		-3578																				-1704		131		301		0		-8.50		0.65		9.71

		9/25/01		3709		1		0		1		-3578																				-1704		131		0		0		-8.50		0.65		9.71

		9/26/01		4000		0		0		1		-3578																				-1413		422		291		291		-7.05		2.10		11.16

		9/27/01		4130		0		0		1		-3578																				-1283		552		130		130		-6.40		2.75		11.81

		9/28/01		4210		0		0		1		-3578																				-1203		632		80		80		-6.00		3.15		12.21

		10/1/01		4220		0		1		1		-3578																				-1193		642		10		10		-5.95		3.20		12.26

		10/2/01		4200		0		0		0		622																				-1213		622		-20		-20		-6.05		3.10		12.16

		10/3/01		4180		0		1		0		622																				-1233		622		-20		0		-6.15		3.10		12.26

		10/4/01		4140		0		0		0		622																				-1273		622		-40		0		-6.35		3.10		12.45

		10/8/01		4090		0		0		0		622																				-1323		622		-50		0		-6.60		3.10		12.70

		10/9/01		4100		0		1		0		622																				-1313		622		10		0		-6.55		3.10		12.65

		10/10/01		4090		0		0		0		622																				-1323		622		-10		0		-6.60		3.10		12.70

		10/11/01		4140		0		0		0		622																				-1273		622		50		0		-6.35		3.10		12.45

		10/12/01		4100		1		0		0		622																				-1313		622		-40		0		-6.55		3.10		12.65

		10/15/01		4130		0		1		1		-3508																				-1283		622		30		0		-6.40		3.10		12.50

		10/16/01		4150		1		0		0		642																				-1263		642		20		20		-6.30		3.20		12.60

		10/17/01		4260		0		0		1		-3618																				-1153		642		110		0		-5.75		3.20		12.06

		10/18/01		4270		0		1		1		-3618																				-1143		652		10		10		-5.70		3.25		12.11

		10/19/01		4250		0		1		0		632																				-1163		632		-20		-20		-5.80		3.15		12.01

		10/22/01		4210		1		0		0		632																				-1203		632		-40		0		-6.00		3.15		12.21

		10/23/01		4320		1		0		1		-3688																				-1093		632		110		0		-5.45		3.15		11.66

		10/24/01		4411		0		1		1		-3688																				-1002		723		91		91		-5.00		3.61		12.11

		10/25/01		4431		0		1		0		743																				-982		743		20		20		-4.90		3.71		12.21

		10/26/01		4401		0		1		0		743																				-1012		743		-30		0		-5.05		3.71		12.36

		10/29/01		4330		0		0		0		743																				-1083		743		-71		0		-5.40		3.71		12.71

		10/30/01		4290		0		1		0		743																				-1123		743		-40		0		-5.60		3.71		12.91

		10/31/01		4310		1		0		0		743																				-1103		743		20		0		-5.50		3.71		12.81

		11/2/01		4411		1		0		1		-3668																				-1002		743		101		0		-5.00		3.71		12.31

		11/5/01		4491		0		0		1		-3668																				-922		823		80		80		-4.60		4.11		12.71

		11/6/01		4511		0		0		1		-3668																				-902		843		20		20		-4.50		4.20		12.81

		11/7/01		4481		0		0		1		-3668																				-932		813		-30		-30		-4.65		4.06		12.66

		11/8/01		4501		1		0		1		-3668																				-912		833		20		20		-4.55		4.15		12.76

		11/9/01		4561		0		1		1		-3668																				-852		893		60		60		-4.25		4.45		13.06

		11/12/01		4551		0		0		0		883																				-862		883		-10		-10		-4.30		4.40		13.01

		11/13/01		4611		0		0		0		883																				-802		883		60		0		-4.00		4.40		12.71

		11/14/01		4651		0		1		0		883																				-762		883		40		0		-3.80		4.40		12.51

		11/15/01		4631		0		1		0		883																				-782		883		-20		0		-3.90		4.40		12.61

		11/16/01		4571		0		0		0		883																				-842		883		-60		0		-4.20		4.40		12.91

		11/19/01		4611		0		0		0		883																				-802		883		40		0		-4.00		4.40		12.71

		11/20/01		4591		0		1		0		883																				-822		883		-20		0		-4.10		4.40		12.81

		11/21/01		4551		0		1		0		883																				-862		883		-40		0		-4.30		4.40		13.01

		11/22/01		4531		0		0		0		883																				-882		883		-20		0		-4.40		4.40		13.11

		11/23/01		4531		0		1		0		883																				-882		883		0		0		-4.40		4.40		13.11

		11/26/01		4511		0		1		0		883																				-902		883		-20		0		-4.50		4.40		13.21

		11/27/01		4421		1		0		0		883																				-992		883		-90		0		-4.95		4.40		13.66

		11/28/01		4461		0		1		1		-3578																				-952		883		40		0		-4.75		4.40		13.46

		11/29/01		4431		1		0		0		853																				-982		853		-30		-30		-4.90		4.25		13.31

		11/30/01		4511		1		0		1		-3658																				-902		853		80		0		-4.50		4.25		12.91

		12/3/01		4551		0		1		1		-3658																				-862		893		40		40		-4.30		4.45		13.11

		12/4/01		4531		0		0		0		873																				-882		873		-20		-20		-4.40		4.35		13.01

		12/5/01		4521		0		0		0		873																				-892		873		-10		0		-4.45		4.35		13.06

		12/6/01		4551		0		0		0		873																				-862		873		30		0		-4.30		4.35		12.91

		12/7/01		4541		0		0		0		873																				-872		873		-10		0		-4.35		4.35		12.96

		12/10/01		4541		0		1		0		873																				-872		873		0		0		-4.35		4.35		12.96

		12/11/01		4471		1		0		0		873																				-942		873		-70		0		-4.70		4.35		13.31

		12/12/01		4551		0		0		1		-3678																				-862		873		80		0		-4.30		4.35		12.91

		12/13/01		4551		0		0		1		-3678																				-862		873		0		0		-4.30		4.35		12.91

		12/14/01		4591		0		1		1		-3678																				-822		913		40		40		-4.10		4.55		13.11

		12/17/01		4511		0		1		0		833																				-902		833		-80		-80		-4.50		4.15		12.71

		12/18/01		4481		0		0		0		833																				-932		833		-30		0		-4.65		4.15		12.86

		12/19/01		4491		0		1		0		833																				-922		833		10		0		-4.60		4.15		12.81

		12/20/01		4411		0		0		0		833																				-1002		833		-80		0		-5.00		4.15		13.21

		12/21/01		4421		1		0		0		833																				-992		833		10		0		-4.95		4.15		13.16

		12/27/01		4471		0		0		1		-3638																				-942		833		50		0		-4.70		4.15		12.91

		12/28/01		4511		1		0		1		-3638																				-902		873		40		40		-4.50		4.35		13.11

		1/2/02		4551		0		1		1		-3638																				-862		913		40		40		-4.30		4.55		13.31

		1/3/02		4521		0		0		0		883																				-892		883		-30		-30		-4.45		4.40		13.16

		1/4/02		4521		0		0		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/7/02		4521		0		1		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/8/02		4461		0		1		0		883																				-952		883		-60		0		-4.75		4.40		13.46

		1/9/02		4220		0		1		0		883																				-1193		883		-241		0		-5.95		4.40		14.66

		1/10/02		4170		0		1		0		883																				-1243		883		-50		0		-6.20		4.40		14.91

		1/11/02		4200		0		0		0		883																				-1213		883		30		0		-6.05		4.40		14.76

		1/14/02		4220		0		0		0		883																				-1193		883		20		0		-5.95		4.40		14.66

		1/15/02		4220		0		1		0		883																				-1193		883		0		0		-5.95		4.40		14.66

		1/16/02		4210		1		0		0		883																				-1203		883		-10		0		-6.00		4.40		14.71

		1/17/02		4300		1		0		1		-3417																				-1113		883		90		0		-5.55		4.40		14.26

		1/18/02		4371		1		0		1		-3417																				-1042		954		71		71		-5.20		4.76		14.61

		1/21/02		4431		0		0		1		-3417																				-982		1014		60		60		-4.90		5.06		14.91

		1/22/02		4451		0		1		1		-3417																				-962		1034		20		20		-4.80		5.16		15.01

		1/23/02		4441		0		1		0		1024																				-972		1024		-10		-10		-4.85		5.11		14.96

		1/24/02		4330		0		1		0		1024																				-1083		1024		-111		0		-5.40		5.11		15.52

		1/25/02		4200		0		0		0		1024																				-1213		1024		-130		0		-6.05		5.11		16.17

		1/28/02		4230		0		0		0		1024																				-1183		1024		30		0		-5.90		5.11		16.02

		1/29/02		4230		0		1		0		1024																				-1183		1024		0		0		-5.90		5.11		16.02

		1/30/02		4190		0		1		0		1024																				-1223		1024		-40		0		-6.10		5.11		16.22

		1/31/02		4130		0		1		0		1024																				-1283		1024		-60		0		-6.40		5.11		16.52

		2/1/02		4070		0		1		0		1024																				-1343		1024		-60		0		-6.70		5.11		16.81

		2/4/02		4050		0		1		0		1024																				-1363		1024		-20		0		-6.80		5.11		16.91

		2/5/02		3919		0		1		0		1024																				-1494		1024		-131		0		-7.45		5.11		17.57

		2/6/02		3879		1		0		0		1024																				-1534		1024		-40		0		-7.65		5.11		17.77

		2/7/02		3960		0		1		1		-2936																				-1453		1024		81		0		-7.25		5.11		17.36

		2/8/02		3960		0		1		0		1024																				-1453		1024		0		0		-7.25		5.11		17.36

		2/11/02		3929		0		1		0		1024																				-1484		1024		-31		0		-7.40		5.11		17.52

		2/13/02		3919		0		0		0		1024																				-1494		1024		-10		0		-7.45		5.11		17.57

		2/14/02		3939		0		0		0		1024																				-1474		1024		20		0		-7.35		5.11		17.47

		2/15/02		3990		0		1		0		1024																				-1423		1024		51		0		-7.10		5.11		17.21

		2/18/02		3919		0		0		0		1024																				-1494		1024		-71		0		-7.45		5.11		17.57

		2/19/02		3919		0		1		0		1024																				-1494		1024		0		0		-7.45		5.11		17.57

		2/20/02		3819		0		1		0		1024																				-1594		1024		-100		0		-7.95		5.11		18.07

		2/21/02		3809		0		1		0		1024																				-1604		1024		-10		0		-8.00		5.11		18.12

		2/22/02		3709		1		0		0		1024																				-1704		1024		-100		0		-8.50		5.11		18.62

		2/25/02		3799		0		0		1		-2775																				-1614		1024		90		0		-8.05		5.11		18.17

		2/26/02		3809		1		0		1		-2775																				-1604		1034		10		10		-8.00		5.16		18.22

		2/27/02		3990		1		0		1		-2775																				-1423		1215		181		181		-7.10		6.06		19.12

		2/28/02		4060		0		0		1		-2775																				-1353		1285		70		70		-6.75		6.41		19.47

		3/1/02		4040		0		0		1		-2775																				-1373		1265		-20		-20		-6.85		6.31		19.37

		3/4/02		4040		0		0		1		-2775																				-1373		1265		0		0		-6.85		6.31		19.37

		3/5/02		4080		0		1		1		-2775																				-1333		1305		40		40		-6.65		6.51		19.57

		3/6/02		4050		0		0		0		1275																				-1363		1275		-30		-30		-6.80		6.36		19.42

		3/7/02		4040		1		0		0		1275																				-1373		1275		-10		0		-6.85		6.36		19.47

		3/8/02		4090		1		0		1		-2815																				-1323		1275		50		0		-6.60		6.36		19.22

		3/11/02		4170		0		0		1		-2815																				-1243		1355		80		80		-6.20		6.76		19.62

		3/12/02		4200		0		1		1		-2815																				-1213		1385		30		30		-6.05		6.91		19.77

		3/13/02		4210		0		0		0		1395																				-1203		1395		10		10		-6.00		6.96		19.82

		3/14/02		4200		0		0		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/15/02		4210		0		0		0		1395																				-1203		1395		10		0		-6.00		6.96		19.82

		3/18/02		4210		0		0		0		1395																				-1203		1395		0		0		-6.00		6.96		19.82

		3/19/02		4200		0		1		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/20/02		4200		0		1		0		1395																				-1213		1395		0		0		-6.05		6.96		19.87

		3/21/02		4170		0		1		0		1395																				-1243		1395		-30		0		-6.20		6.96		20.02

		3/22/02		4090		0		0		0		1395																				-1323		1395		-80		0		-6.60		6.96		20.42

		3/25/02		4120		0		1		0		1395																				-1293		1395		30		0		-6.45		6.96		20.27

		3/26/02		4090		0		1		0		1395																				-1323		1395		-30		0		-6.60		6.96		20.42

		3/27/02		4110		0		1		0		1395																				-1303		1395		20		0		-6.50		6.96		20.32

		3/28/02		4090		0		1		0		1395																				-1323		1395		-20		0		-6.60		6.96		20.42

		4/2/02		4040		0		1		0		1395																				-1373		1395		-50		0		-6.85		6.96		20.67

		4/3/02		4020		0		1		0		1395																				-1393		1395		-20		0		-6.95		6.96		20.76

		4/4/02		3970		0		0		0		1395																				-1443		1395		-50		0		-7.20		6.96		21.01

		4/5/02		4040		0		1		0		1395																				-1373		1395		70		0		-6.85		6.96		20.67

		4/8/02		4000		0		1		0		1395																				-1413		1395		-40		0		-7.05		6.96		20.86

		4/9/02		3960		0		0		0		1395																				-1453		1395		-40		0		-7.25		6.96		21.06

		4/10/02		3839		0		1		0		1395																				-1574		1395		-121		0		-7.85		6.96		21.67

		4/11/02		3869		0		1		0		1395																				-1544		1395		30		0		-7.70		6.96		21.52

		4/12/02		3849		0		0		0		1395																				-1564		1395		-20		0		-7.80		6.96		21.62

		4/15/02		3849		0		0		0		1395																				-1564		1395		0		0		-7.80		6.96		21.62

		4/16/02		3869		0		0		0		1395																				-1544		1395		20		0		-7.70		6.96		21.52

		4/17/02		3889		1		0		0		1395																				-1524		1395		20		0		-7.60		6.96		21.42

		4/18/02		3960		1		0		1		-2565																				-1453		1395		71		0		-7.25		6.96		21.06

		4/19/02		4010		1		0		1		-2565																				-1403		1445		50		50		-7.00		7.21		21.31

		4/22/02		4090		0		1		1		-2565																				-1323		1525		80		80		-6.60		7.61		21.71

		4/23/02		4040		0		1		0		1475																				-1373		1475		-50		-50		-6.85		7.36		21.46

		4/24/02		3960		0		1		0		1475																				-1453		1475		-80		0		-7.25		7.36		21.86

		4/26/02		3919		0		1		0		1475																				-1494		1475		-41		0		-7.45		7.36		22.07

		4/29/02		3889		0		1		0		1475																				-1524		1475		-30		0		-7.60		7.36		22.22

		4/30/02		3909		0		1		0		1475																				-1504		1475		20		0		-7.50		7.36		22.12

		5/2/02		3839		0		1		0		1475																				-1574		1475		-70		0		-7.85		7.36		22.47

		5/3/02		3699		1		0		0		1475																				-1714		1475		-140		0		-8.55		7.36		23.16

		5/6/02		3809		0		1		1		-2334																				-1604		1475		110		0		-8.00		7.36		22.62

		5/7/02		3759		0		1		0		1425																				-1654		1425		-50		-50		-8.25		7.11		22.37

		5/8/02		3729		1		0		0		1425																				-1684		1425		-30		0		-8.40		7.11		22.52

		5/9/02		3819		0		1		1		-2394																				-1594		1425		90		0		-7.95		7.11		22.07

		5/10/02		3809		0		1		0		1415																				-1604		1415		-10		-10		-8.00		7.06		22.02

		5/13/02		3759		0		1		0		1415																				-1654		1415		-50		0		-8.25		7.06		22.27

		5/14/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/15/02		3799		0		0		0		1415																				-1614		1415		40		0		-8.05		7.06		22.07

		5/16/02		3809		0		0		0		1415																				-1604		1415		10		0		-8.00		7.06		22.02

		5/17/02		3819		0		1		0		1415																				-1594		1415		10		0		-7.95		7.06		21.97

		5/20/02		3799		0		1		0		1415																				-1614		1415		-20		0		-8.05		7.06		22.07

		5/21/02		3759		0		0		0		1415																				-1654		1415		-40		0		-8.25		7.06		22.27

		5/22/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/23/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/24/02		3769		0		1		0		1415																				-1644		1415		10		0		-8.20		7.06		22.22

		5/27/02		3739		0		1		0		1415																				-1674		1415		-30		0		-8.35		7.06		22.37

		5/28/02		3729		1		0		0		1415																				-1684		1415		-10		0		-8.40		7.06		22.42

		5/29/02		3759		1		0		1		-2344																				-1654		1415		30		0		-8.25		7.06		22.27

		5/31/02		3789		0		1		1		-2344																				-1624		1445		30		30		-8.10		7.21		22.42

		6/3/02		3709		0		1		0		1365																				-1704		1365		-80		-80		-8.50		6.81		22.02

		6/4/02		3679		0		1		0		1365																				-1734		1365		-30		0		-8.65		6.81		22.17

		6/5/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/6/02		3679		0		0		0		1365																				-1734		1365		10		0		-8.65		6.81		22.17

		6/7/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/11/02		3689		0		1		0		1365																				-1724		1365		20		0		-8.60		6.81		22.12

		6/12/02		3669		1		0		0		1365																				-1744		1365		-20		0		-8.70		6.81		22.22

		6/13/02		3699		0		1		1		-2334																				-1714		1365		30		0		-8.55		6.81		22.07

		6/14/02		3639		0		1		0		1305																				-1774		1305		-60		-60		-8.85		6.51		21.77

		6/17/02		3549		1		0		0		1305																				-1864		1305		-90		0		-9.30		6.51		22.22

		6/18/02		3609		0		1		1		-2304																				-1804		1305		60		0		-9.00		6.51		21.92

		6/19/02		3569		0		0		0		1265																				-1844		1265		-40		-40		-9.20		6.31		21.72

		6/20/02		3549		0		0		0		1265																				-1864		1265		-20		0		-9.30		6.31		21.82

		6/21/02		3589		0		0		0		1265																				-1824		1265		40		0		-9.10		6.31		21.62
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Negociação1

Negociação2



BCP2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5393		0		0		0		0				Resultado final:				4334				"Buy and hold":				-1824								Ret(BH)		Ret(N)

		6/13/00		5413		0		1		0		0								21.62								-9.10				0		0		0		0

		6/14/00		5393		0		1		-1		5393				Nº. de negócios:				97												-20		0		-20		0

		6/15/00		5403		0		1		-1		5393																				-10		-10		10		-10

		6/16/00		5383		0		1		-1		5393																				-30		10		-20		20

		6/19/00		5413		0		1		-1		5393																				0		-20		30		-30

		6/20/00		5393		0		1		-1		5393																				-20		0		-20		20

		6/21/00		5383		0		0		-1		5393																				-30		10		-10		10

		6/23/00		5423		1		0		-1		5393																				10		-30		40		-40

		6/26/00		5453		0		1		1		-5513																				40		-60		30		-30

		6/27/00		5383		0		1		-1		5253																				-30		-130		-70		-70

		6/28/00		5313		0		0		-1		5253																				-100		-60		-70		70

		6/29/00		5383		0		0		-1		5253																				-30		-130		70		-70

		6/30/00		5393		1		0		-1		5253																				-20		-140		10		-10

		7/3/00		5443		1		0		1		-5633																				30		-190		50		-50

		7/4/00		5593		0		1		1		-5633																				180		-40		150		150

		7/5/00		5563		0		1		-1		5493																				150		-70		-30		-30

		7/6/00		5533		1		0		-1		5493																				120		-40		-30		30

		7/7/00		5624		0		0		1		-5755																				211		-131		91		-91

		7/10/00		5593		0		1		1		-5755																				180		-162		-31		-31

		7/11/00		5563		0		0		-1		5371																				150		-192		-30		-30

		7/12/00		5543		0		0		-1		5371																				130		-172		-20		20

		7/13/00		5543		0		1		-1		5371				Sharpe Ratio (SR):																130		-172		0		0

		7/14/00		5533		0		0		-1		5371				Média do retorno:								SR(BH)*:		SR(N)*:						120		-162		-10		10

		7/17/00		5533		0		1		-1		5371				-581.96		1234.79						-0.775		0.694						120		-162		0		0

		7/18/00		5543		0		1		-1		5371				Desv. padrão do retorno:																130		-172		10		-10

		7/19/00		5543		0		1		-1		5371				751.37		1778.22						SR(BH)**:		SR(N)**:						130		-172		0		0

		7/20/00		5543		0		0		-1		5371												-0.057		0.136						130		-172		0		0

		7/21/00		5553		0		0		-1		5371				Notas:																140		-182		10		-10

		7/24/00		5563		0		0		-1		5371																				150		-192		10		-10

		7/25/00		5563		0		0		-1		5371				- Ret(BH): Retorno do Buy and Hold.																150		-192		0		0

		7/26/00		5593		0		0		-1		5371				- Ret(N): Retorno da Negociação.																180		-222		30		-30

		7/27/00		5613		0		0		-1		5371				- Baseline para a SR: 0%.																200		-242		20		-20

		7/28/00		5654		0		0		-1		5371																				241		-283		41		-41

		7/31/00		5694		0		0		-1		5371																				281		-323		40		-40

		8/1/00		5694		0		0		-1		5371																				281		-323		0		0

		8/2/00		5734		0		0		-1		5371																				321		-363		40		-40

		8/3/00		5744		0		1		-1		5371																				331		-373		10		-10

		8/4/00		5744		0		0		-1		5371																				331		-373		0		0

		8/7/00		5754		0		1		-1		5371																				341		-383		10		-10

		8/8/00		5764		0		1		-1		5371																				351		-393		10		-10

		8/9/00		5774		0		1		-1		5371																				361		-403		10		-10

		8/10/00		5774		0		0		-1		5371																				361		-403		0		0

		8/11/00		5784		0		0		-1		5371																				371		-413		10		-10

		8/14/00		5814		0		1		-1		5371																				401		-443		30		-30

		8/16/00		5824		0		1		-1		5371																				411		-453		10		-10

		8/17/00		5824		0		1		-1		5371																				411		-453		0		0

		8/18/00		5834		1		0		-1		5371																				421		-463		10		-10

		8/21/00		5864		0		1		1		-6357																				451		-493		30		-30

		8/22/00		5874		0		1		-1		5391																				461		-483		10		10

		8/23/00		5874		0		1		-1		5391																				461		-483		0		0

		8/24/00		5874		0		1		-1		5391																				461		-483		0		0

		8/25/00		5884		0		1		-1		5391																				471		-493		10		-10

		8/28/00		5884		0		1		-1		5391																				471		-493		0		0

		8/29/00		5874		0		1		-1		5391																				461		-483		-10		10

		8/30/00		5864		0		0		-1		5391																				451		-473		-10		10

		8/31/00		5874		0		0		-1		5391																				461		-483		10		-10

		9/1/00		5884		0		1		-1		5391																				471		-493		10		-10

		9/4/00		5894		0		0		-1		5391																				481		-503		10		-10

		9/5/00		5914		0		0		-1		5391																				501		-523		20		-20

		9/6/00		5914		0		1		-1		5391																				501		-523		0		0

		9/7/00		5934		0		0		-1		5391																				521		-543		20		-20

		9/8/00		5924		0		0		-1		5391																				511		-533		-10		10

		9/11/00		5944		0		0		-1		5391																				531		-553		20		-20

		9/12/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/13/00		5964		0		0		-1		5391																				551		-573		10		-10

		9/14/00		5974		0		0		-1		5391																				561		-583		10		-10

		9/15/00		5974		0		0		-1		5391																				561		-583		0		0

		9/18/00		5984		0		1		-1		5391																				571		-593		10		-10

		9/19/00		5984		0		1		-1		5391																				571		-593		0		0

		9/20/00		5974		0		1		-1		5391																				561		-583		-10		10

		9/21/00		5954		0		1		-1		5391																				541		-563		-20		20

		9/22/00		5944		0		0		-1		5391																				531		-553		-10		10

		9/25/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/26/00		5964		0		1		-1		5391																				551		-573		10		-10

		9/27/00		5964		0		1		-1		5391																				551		-573		0		0

		9/28/00		5954		0		0		-1		5391																				541		-563		-10		10

		9/29/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/2/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/3/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/4/00		5974		0		0		-1		5391																				561		-583		10		-10

		10/6/00		5974		0		0		-1		5391																				561		-583		0		0

		10/9/00		5964		0		1		-1		5391																				551		-573		-10		10

		10/10/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/11/00		5944		0		1		-1		5391																				531		-553		-10		10

		10/12/00		5924		0		1		-1		5391																				511		-533		-20		20

		10/13/00		5864		0		1		-1		5391																				451		-473		-60		60

		10/16/00		5854		0		0		-1		5391																				441		-463		-10		10

		10/17/00		5864		0		0		-1		5391																				451		-473		10		-10

		10/18/00		5854		0		1		-1		5391																				441		-463		-10		10

		10/19/00		5844		1		0		-1		5391																				431		-453		-10		10

		10/20/00		5864		0		0		1		-6337																				451		-473		20		-20

		10/23/00		5864		0		0		1		-6337																				451		-473		0		0

		10/24/00		5874		0		0		1		-6337																				461		-463		10		10

		10/25/00		5894		1		0		1		-6337																				481		-443		20		20

		10/26/00		5894		0		0		1		-6337																				481		-443		0		0

		10/27/00		5904		0		0		1		-6337																				491		-433		10		10

		10/30/00		5904		0		1		1		-6337																				491		-433		0		0

		10/31/00		5904		0		0		-1		5471																				491		-433		0		0

		11/2/00		5914		0		0		-1		5471																				501		-443		10		-10

		11/3/00		5924		0		0		-1		5471																				511		-453		10		-10

		11/6/00		5914		0		1		-1		5471																				501		-443		-10		10

		11/7/00		5914		0		1		-1		5471																				501		-443		0		0

		11/8/00		5894		0		1		-1		5471																				481		-423		-20		20

		11/9/00		5874		0		0		-1		5471																				461		-403		-20		20

		11/10/00		5874		0		1		-1		5471																				461		-403		0		0

		11/13/00		5864		0		1		-1		5471																				451		-393		-10		10

		11/14/00		5814		0		1		-1		5471																				401		-343		-50		50

		11/15/00		5824		0		0		-1		5471																				411		-353		10		-10

		11/16/00		5814		0		1		-1		5471																				401		-343		-10		10

		11/17/00		5744		1		0		-1		5471																				331		-273		-70		70

		11/20/00		5764		1		0		1		-6057																				351		-293		20		-20

		11/21/00		5804		0		1		1		-6057																				391		-253		40		40

		11/22/00		5764		0		1		-1		5471																				351		-293		-40		-40

		11/23/00		5744		0		0		-1		5471																				331		-273		-20		20

		11/24/00		5764		1		0		-1		5471																				351		-293		20		-20

		11/27/00		5794		0		1		1		-6117																				381		-323		30		-30

		11/28/00		5804		0		1		-1		5491																				391		-313		10		10

		11/29/00		5794		0		1		-1		5491																				381		-303		-10		10

		11/30/00		5764		0		0		-1		5491																				351		-273		-30		30

		12/4/00		5754		0		1		-1		5491																				341		-263		-10		10

		12/5/00		5734		0		1		-1		5491																				321		-243		-20		20

		12/6/00		5463		0		0		-1		5491																				50		28		-271		271

		12/7/00		5644		1		0		-1		5491																				231		-153		181		-181

		12/11/00		5714		0		1		1		-5937																				301		-223		70		-70

		12/12/00		5714		0		1		-1		5491																				301		-223		0		0

		12/13/00		5684		0		0		-1		5491																				271		-193		-30		30

		12/14/00		5654		0		1		-1		5491																				241		-163		-30		30

		12/15/00		5624		0		1		-1		5491																				211		-133		-30		30

		12/18/00		5613		0		1		-1		5491																				200		-122		-11		11

		12/19/00		5563		0		0		-1		5491																				150		-72		-50		50

		12/20/00		5563		0		1		-1		5491																				150		-72		0		0

		12/21/00		5523		0		0		-1		5491																				110		-32		-40		40

		12/22/00		5563		0		0		-1		5491																				150		-72		40		-40

		12/27/00		5543		1		0		-1		5491																				130		-52		-20		20

		12/28/00		5573		0		1		1		-5655																				160		-82		30		-30

		12/29/00		5563		1		0		-1		5471																				150		-92		-10		-10

		1/2/01		5613		0		0		1		-5755																				200		-142		50		-50

		1/3/01		5624		0		1		1		-5755																				211		-131		11		11

		1/4/01		5694		0		0		-1		5633																				281		-61		70		70

		1/5/01		5694		0		1		-1		5633																				281		-61		0		0

		1/8/01		5654		0		0		-1		5633																				241		-21		-40		40

		1/9/01		5664		0		1		-1		5633																				251		-31		10		-10

		1/10/01		5634		0		1		-1		5633																				221		-1		-30		30

		1/11/01		5543		0		0		-1		5633																				130		90		-91		91

		1/12/01		5533		1		0		-1		5633																				120		100		-10		10

		1/15/01		5573		0		0		1		-5513																				160		60		40		-40

		1/16/01		5563		0		1		1		-5513																				150		50		-10		-10

		1/17/01		5553		0		0		-1		5593																				140		40		-10		-10

		1/18/01		5583		1		0		-1		5593																				170		10		30		-30

		1/19/01		5613		1		0		1		-5633																				200		-20		30		-30

		1/22/01		5664		0		0		1		-5633																				251		31		51		51

		1/23/01		5684		0		1		1		-5633																				271		51		20		20

		1/24/01		5443		0		0		-1		5253																				30		-190		-241		-241

		1/25/01		5483		0		0		-1		5253																				70		-230		40		-40

		1/26/01		5443		1		0		-1		5253																				30		-190		-40		40

		1/29/01		5624		0		1		1		-5995																				211		-371		181		-181

		1/30/01		5563		0		0		-1		5131																				150		-432		-61		-61

		1/31/01		5613		0		0		-1		5131																				200		-482		50		-50

		2/1/01		5684		0		1		-1		5131																				271		-553		71		-71

		2/2/01		5654		1		0		-1		5131																				241		-523		-30		30

		2/5/01		5664		0		0		1		-6197																				251		-533		10		-10

		2/6/01		5714		0		0		1		-6197																				301		-483		50		50

		2/7/01		5714		0		0		1		-6197																				301		-483		0		0

		2/8/01		5714		0		1		1		-6197																				301		-483		0		0

		2/9/01		5704		0		1		-1		5211																				291		-493		-10		-10

		2/12/01		5613		1		0		-1		5211																				200		-402		-91		91

		2/13/01		5684		0		0		1		-6157																				271		-473		71		-71

		2/14/01		5694		0		1		1		-6157																				281		-463		10		10

		2/15/01		5694		0		1		-1		5231																				281		-463		0		0

		2/16/01		5684		0		1		-1		5231																				271		-453		-10		10

		2/19/01		5513		0		1		-1		5231																				100		-282		-171		171

		2/20/01		5593		0		1		-1		5231																				180		-362		80		-80

		2/21/01		5563		0		1		-1		5231																				150		-332		-30		30

		2/22/01		5573		0		1		-1		5231																				160		-342		10		-10

		2/23/01		5553		0		0		-1		5231																				140		-322		-20		20

		2/26/01		5493		0		1		-1		5231																				80		-262		-60		60

		2/28/01		5443		1		0		-1		5231																				30		-212		-50		50

		3/1/01		5563		0		0		1		-5895																				150		-332		120		-120

		3/2/01		5624		0		1		1		-5895																				211		-271		61		61

		3/5/01		5483		0		1		-1		5071																				70		-412		-141		-141

		3/6/01		5363		0		1		-1		5071																				-50		-292		-120		120

		3/7/01		5303		0		1		-1		5071																				-110		-232		-60		60

		3/8/01		5243		0		1		-1		5071																				-170		-172		-60		60

		3/9/01		5223		0		1		-1		5071																				-190		-152		-20		20

		3/12/01		5162		0		0		-1		5071																				-251		-91		-61		61

		3/13/01		5223		0		0		-1		5071																				-190		-152		61		-61

		3/14/01		5273		0		1		-1		5071																				-140		-202		50		-50

		3/15/01		5192		0		1		-1		5071																				-221		-121		-81		81

		3/16/01		5132		0		1		-1		5071																				-281		-61		-60		60

		3/19/01		5072		0		1		-1		5071																				-341		-1		-60		60

		3/20/01		5012		1		0		-1		5071																				-401		59		-60		60

		3/21/01		5042		0		0		1		-5013																				-371		29		30		-30

		3/22/01		5032		0		1		1		-5013																				-381		19		-10		-10

		3/23/01		5012		0		0		-1		5011																				-401		-1		-20		-20

		3/26/01		5032		1		0		-1		5011																				-381		-21		20		-20

		3/27/01		5112		0		1		1		-5213																				-301		-101		80		-80

		3/28/01		5002		1		0		-1		4791																				-411		-211		-110		-110

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		-90

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40

		4/3/01		5102		0		0		-1		4811																				-311		-291		-60		-60

		4/4/01		5082		0		0		-1		4811																				-331		-271		-20		20

		4/5/01		5132		1		0		-1		4811																				-281		-321		50		-50

		4/6/01		5132		0		0		1		-5453																				-281		-321		0		0

		4/9/01		5062		0		1		1		-5453																				-351		-391		-70		-70

		4/10/01		5022		0		0		-1		4591																				-391		-431		-40		-40

		4/11/01		5052		0		1		-1		4591																				-361		-461		30		-30

		4/12/01		4992		1		0		-1		4591																				-421		-401		-60		60

		4/17/01		5012		0		1		1		-5433																				-401		-421		20		-20

		4/18/01		5022		1		0		-1		4611																				-391		-411		10		10

		4/19/01		5132		0		1		1		-5653																				-281		-521		110		-110

		4/20/01		5162		0		0		-1		4671																				-251		-491		30		30

		4/23/01		5112		0		1		-1		4671																				-301		-441		-50		50

		4/24/01		5002		0		1		-1		4671																				-411		-331		-110		110

		4/26/01		5022		0		1		-1		4671																				-391		-351		20		-20

		4/27/01		4912		0		1		-1		4671																				-501		-241		-110		110

		4/30/01		4832		0		0		-1		4671																				-581		-161		-80		80

		5/2/01		4832		0		0		-1		4671																				-581		-161		0		0

		5/3/01		4872		0		1		-1		4671																				-541		-201		40		-40

		5/4/01		4932		0		0		-1		4671																				-481		-261		60		-60

		5/7/01		4932		0		0		-1		4671																				-481		-261		0		0

		5/8/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/9/01		4932		0		0		-1		4671																				-481		-261		-10		10

		5/10/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/11/01		4962		0		0		-1		4671																				-451		-291		20		-20

		5/14/01		4932		0		1		-1		4671																				-481		-261		-30		30

		5/15/01		4902		1		0		-1		4671																				-511		-231		-30		30

		5/16/01		4912		0		0		1		-5153																				-501		-241		10		-10

		5/17/01		4922		0		1		1		-5153																				-491		-231		10		10

		5/18/01		4882		0		1		-1		4611																				-531		-271		-40		-40

		5/21/01		4812		0		0		-1		4611																				-601		-201		-70		70

		5/22/01		4842		0		0		-1		4611																				-571		-231		30		-30

		5/23/01		4781		0		1		-1		4611																				-632		-170		-61		61

		5/24/01		4721		0		1		-1		4611																				-692		-110		-60		60

		5/25/01		4611		0		0		-1		4611																				-802		0		-110		110

		5/28/01		4651		0		0		-1		4611																				-762		-40		40		-40

		5/29/01		4641		0		0		-1		4611																				-772		-30		-10		10

		5/30/01		4641		0		0		-1		4611																				-772		-30		0		0

		5/31/01		4681		0		1		-1		4611																				-732		-70		40		-40

		6/1/01		4711		0		1		-1		4611																				-702		-100		30		-30

		6/4/01		4601		0		0		-1		4611																				-812		10		-110		110

		6/5/01		4601		0		0		-1		4611																				-812		10		0		0

		6/6/01		4591		0		1		-1		4611																				-822		20		-10		10

		6/7/01		4571		0		1		-1		4611																				-842		40		-20		20

		6/8/01		4501		0		0		-1		4611																				-912		110		-70		70

		6/11/01		4511		0		1		-1		4611																				-902		100		10		-10

		6/12/01		4481		0		1		-1		4611																				-932		130		-30		30

		6/13/01		4461		0		0		-1		4611																				-952		150		-20		20

		6/15/01		4461		0		1		-1		4611																				-952		150		0		0

		6/18/01		4451		0		1		-1		4611																				-962		160		-10		10

		6/19/01		4310		1		0		-1		4611																				-1103		301		-141		141

		6/20/01		4350		0		1		1		-4089																				-1063		261		40		-40

		6/21/01		4330		0		1		-1		4571																				-1083		241		-20		-20

		6/22/01		4280		0		0		-1		4571																				-1133		291		-50		50

		6/25/01		4230		0		0		-1		4571																				-1183		341		-50		50

		6/26/01		4210		0		0		-1		4571																				-1203		361		-20		20

		6/27/01		4260		0		1		-1		4571																				-1153		311		50		-50

		6/28/01		4240		1		0		-1		4571																				-1173		331		-20		20

		6/29/01		4340		1		0		1		-4109																				-1073		231		100		-100

		7/2/01		4411		0		1		1		-4109																				-1002		302		71		71

		7/3/01		4661		0		1		-1		5213																				-752		552		250		250

		7/4/01		4501		0		0		-1		5213																				-912		712		-160		160

		7/5/01		4571		0		1		-1		5213																				-842		642		70		-70

		7/6/01		4621		0		1		-1		5213																				-792		592		50		-50

		7/9/01		4411		0		1		-1		5213																				-1002		802		-210		210

		7/10/01		4340		0		0		-1		5213																				-1073		873		-71		71

		7/11/01		4320		0		1		-1		5213																				-1093		893		-20		20

		7/12/01		4360		0		1		-1		5213																				-1053		853		40		-40

		7/13/01		4310		0		1		-1		5213																				-1103		903		-50		50

		7/16/01		4290		0		1		-1		5213																				-1123		923		-20		20

		7/17/01		4230		0		1		-1		5213																				-1183		983		-60		60

		7/18/01		4170		0		1		-1		5213																				-1243		1043		-60		60

		7/19/01		4170		1		0		-1		5213																				-1243		1043		0		0

		7/20/01		4230		0		1		1		-3247																				-1183		983		60		-60

		7/23/01		4190		0		1		-1		5133																				-1223		943		-40		-40

		7/24/01		4110		0		1		-1		5133																				-1303		1023		-80		80

		7/25/01		4200		0		0		-1		5133																				-1213		933		90		-90

		7/26/01		4240		1		0		-1		5133																				-1173		893		40		-40

		7/27/01		4310		1		0		1		-3487																				-1103		823		70		-70

		7/30/01		4411		0		0		1		-3487																				-1002		924		101		101

		7/31/01		4421		0		0		1		-3487																				-992		934		10		10

		8/1/01		4431		0		0		1		-3487																				-982		944		10		10

		8/2/01		4441		0		0		1		-3487																				-972		954		10		10

		8/3/01		4441		0		0		1		-3487																				-972		954		0		0

		8/6/01		4451		0		0		1		-3487																				-962		964		10		10

		8/7/01		4461		0		0		1		-3487																				-952		974		10		10

		8/8/01		4451		0		0		1		-3487																				-962		964		-10		-10

		8/9/01		4441		0		0		1		-3487																				-972		954		-10		-10

		8/10/01		4461		0		1		1		-3487																				-952		974		20		20

		8/13/01		4441		0		0		-1		5395																				-972		954		-20		-20

		8/14/01		4461		0		0		-1		5395																				-952		934		20		-20

		8/16/01		4491		0		1		-1		5395																				-922		904		30		-30

		8/17/01		4461		0		1		-1		5395																				-952		934		-30		30

		8/20/01		4441		0		1		-1		5395																				-972		954		-20		20

		8/21/01		4350		0		0		-1		5395																				-1063		1045		-91		91

		8/22/01		4310		0		1		-1		5395																				-1103		1085		-40		40

		8/23/01		4220		1		0		-1		5395																				-1193		1175		-90		90

		8/24/01		4371		1		0		1		-3347																				-1042		1024		151		-151

		8/27/01		4471		0		1		1		-3347																				-942		1124		100		100

		37131		4421		0		1		-1		5495																				-992		1074		-50		-50

		37132		4360		0		0		-1		5495																				-1053		1135		-61		61

		37133		4411		0		1		-1		5495																				-1002		1084		51		-51

		37134		4401		0		0		-1		5495																				-1012		1094		-10		10

		37137		4411		0		0		-1		5495																				-1002		1084		10		-10

		37138		4411		0		1		-1		5495																				-1002		1084		0		0

		37139		4371		0		0		-1		5495																				-1042		1124		-40		40

		37140		4320		0		0		-1		5495																				-1093		1175		-51		51

		37141		4270		0		1		-1		5495																				-1143		1225		-50		50

		37144		4260		0		1		-1		5495																				-1153		1235		-10		10

		37145		4240		0		1		-1		5495																				-1173		1255		-20		20

		37146		4020		0		1		-1		5495																				-1393		1475		-220		220

		37147		3970		0		1		-1		5495																				-1443		1525		-50		50

		37148		3970		0		1		-1		5495																				-1443		1525		0		0

		37151		3508		1		0		-1		5495																				-1905		1987		-462		462

		37152		3619		1		0		1		-1743																				-1794		1876		111		-111

		37153		3749		0		1		1		-1743																				-1664		2006		130		130

		37154		3699		0		1		-1		5655																				-1714		1956		-50		-50

		37155		3408		1		0		-1		5655																				-2005		2247		-291		291

		37158		3709		0		0		1		-1763																				-1704		1946		301		-301

		37159		3709		1		0		1		-1763																				-1704		1946		0		0

		37160		4000		0		0		1		-1763																				-1413		2237		291		291

		37161		4130		0		0		1		-1763																				-1283		2367		130		130

		37162		4210		0		0		1		-1763																				-1203		2447		80		80

		37165		4220		0		1		1		-1763																				-1193		2457		10		10

		37166		4200		0		0		-1		6637																				-1213		2437		-20		-20

		37167		4180		0		1		-1		6637																				-1233		2457		-20		20

		37168		4140		0		0		-1		6637																				-1273		2497		-40		40

		37172		4090		0		0		-1		6637																				-1323		2547		-50		50

		37173		4100		0		1		-1		6637																				-1313		2537		10		-10

		37174		4090		0		0		-1		6637																				-1323		2547		-10		10

		37175		4140		0		0		-1		6637																				-1273		2497		50		-50

		37176		4100		1		0		-1		6637																				-1313		2537		-40		40

		37179		4130		0		1		1		-1623																				-1283		2507		30		-30

		37180		4150		1		0		-1		6677																				-1263		2527		20		20

		37181		4260		0		0		1		-1843																				-1153		2417		110		-110

		37182		4270		0		1		1		-1843																				-1143		2427		10		10

		37183		4250		0		1		-1		6657																				-1163		2407		-20		-20

		37186		4210		1		0		-1		6657																				-1203		2447		-40		40

		37187		4320		1		0		1		-1983																				-1093		2337		110		-110

		37188		4411		0		1		1		-1983																				-1002		2428		91		91

		37189		4431		0		1		-1		6879																				-982		2448		20		20

		37190		4401		0		1		-1		6879																				-1012		2478		-30		30

		37193		4330		0		0		-1		6879																				-1083		2549		-71		71

		37194		4290		0		1		-1		6879																				-1123		2589		-40		40

		37195		4310		1		0		-1		6879																				-1103		2569		20		-20

		37197		4411		1		0		1		-1943																				-1002		2468		101		-101

		37200		4491		0		0		1		-1943																				-922		2548		80		80

		37201		4511		0		0		1		-1943																				-902		2568		20		20

		37202		4481		0		0		1		-1943																				-932		2538		-30		-30

		37203		4501		1		0		1		-1943																				-912		2558		20		20

		37204		4561		0		1		1		-1943																				-852		2618		60		60

		37207		4551		0		0		-1		7159																				-862		2608		-10		-10

		37208		4611		0		0		-1		7159																				-802		2548		60		-60

		37209		4651		0		1		-1		7159																				-762		2508		40		-40

		37210		4631		0		1		-1		7159																				-782		2528		-20		20

		37211		4571		0		0		-1		7159																				-842		2588		-60		60

		37214		4611		0		0		-1		7159																				-802		2548		40		-40

		37215		4591		0		1		-1		7159																				-822		2568		-20		20

		37216		4551		0		1		-1		7159																				-862		2608		-40		40

		37217		4531		0		0		-1		7159																				-882		2628		-20		20

		37218		4531		0		1		-1		7159																				-882		2628		0		0

		37221		4511		0		1		-1		7159																				-902		2648		-20		20

		37222		4421		1		0		-1		7159																				-992		2738		-90		90

		37223		4461		0		1		1		-1763																				-952		2698		40		-40

		37224		4431		1		0		-1		7099																				-982		2668		-30		-30

		37225		4511		1		0		1		-1923																				-902		2588		80		-80

		37228		4551		0		1		1		-1923																				-862		2628		40		40

		37229		4531		0		0		-1		7139																				-882		2608		-20		-20

		37230		4521		0		0		-1		7139																				-892		2618		-10		10

		37231		4551		0		0		-1		7139																				-862		2588		30		-30

		37232		4541		0		0		-1		7139																				-872		2598		-10		10

		37235		4541		0		1		-1		7139																				-872		2598		0		0

		37236		4471		1		0		-1		7139																				-942		2668		-70		70

		37237		4551		0		0		1		-1963																				-862		2588		80		-80

		37238		4551		0		0		1		-1963																				-862		2588		0		0

		37239		4591		0		1		1		-1963																				-822		2628		40		40

		37242		4511		0		1		-1		7059																				-902		2548		-80		-80

		37243		4481		0		0		-1		7059																				-932		2578		-30		30

		37244		4491		0		1		-1		7059																				-922		2568		10		-10

		37245		4411		0		0		-1		7059																				-1002		2648		-80		80

		37246		4421		1		0		-1		7059																				-992		2638		10		-10

		37252		4471		0		0		1		-1883																				-942		2588		50		-50

		37253		4511		1		0		1		-1883																				-902		2628		40		40

		37258		4551		0		1		1		-1883																				-862		2668		40		40

		37259		4521		0		0		-1		7159																				-892		2638		-30		-30

		37260		4521		0		0		-1		7159																				-892		2638		0		0

		37263		4521		0		1		-1		7159																				-892		2638		0		0

		37264		4461		0		1		-1		7159																				-952		2698		-60		60

		37265		4220		0		1		-1		7159																				-1193		2939		-241		241

		37266		4170		0		1		-1		7159																				-1243		2989		-50		50

		37267		4200		0		0		-1		7159																				-1213		2959		30		-30

		37270		4220		0		0		-1		7159																				-1193		2939		20		-20

		37271		4220		0		1		-1		7159																				-1193		2939		0		0

		37272		4210		1		0		-1		7159																				-1203		2949		-10		10

		37273		4300		1		0		1		-1441																				-1113		2859		90		-90

		37274		4371		1		0		1		-1441																				-1042		2930		71		71

		37277		4431		0		0		1		-1441																				-982		2990		60		60

		37278		4451		0		1		1		-1441																				-962		3010		20		20

		37279		4441		0		1		-1		7441																				-972		3000		-10		-10

		37280		4330		0		1		-1		7441																				-1083		3111		-111		111

		37281		4200		0		0		-1		7441																				-1213		3241		-130		130

		37284		4230		0		0		-1		7441																				-1183		3211		30		-30

		37285		4230		0		1		-1		7441																				-1183		3211		0		0

		37286		4190		0		1		-1		7441																				-1223		3251		-40		40

		37287		4130		0		1		-1		7441																				-1283		3311		-60		60

		37288		4070		0		1		-1		7441																				-1343		3371		-60		60

		37291		4050		0		1		-1		7441																				-1363		3391		-20		20

		37292		3919		0		1		-1		7441																				-1494		3522		-131		131

		37293		3879		1		0		-1		7441																				-1534		3562		-40		40

		37294		3960		0		1		1		-479																				-1453		3481		81		-81

		37295		3960		0		1		-1		7441																				-1453		3481		0		0

		37298		3929		0		1		-1		7441																				-1484		3512		-31		31

		37300		3919		0		0		-1		7441																				-1494		3522		-10		10

		37301		3939		0		0		-1		7441																				-1474		3502		20		-20

		37302		3990		0		1		-1		7441																				-1423		3451		51		-51

		37305		3919		0		0		-1		7441																				-1494		3522		-71		71

		37306		3919		0		1		-1		7441																				-1494		3522		0		0

		37307		3819		0		1		-1		7441																				-1594		3622		-100		100

		37308		3809		0		1		-1		7441																				-1604		3632		-10		10

		37309		3709		1		0		-1		7441																				-1704		3732		-100		100

		37312		3799		0		0		1		-157																				-1614		3642		90		-90

		37313		3809		1		0		1		-157																				-1604		3652		10		10

		37314		3990		1		0		1		-157																				-1423		3833		181		181

		37315		4060		0		0		1		-157																				-1353		3903		70		70

		37316		4040		0		0		1		-157																				-1373		3883		-20		-20

		37319		4040		0		0		1		-157																				-1373		3883		0		0

		37320		4080		0		1		1		-157																				-1333		3923		40		40

		37321		4050		0		0		-1		7943																				-1363		3893		-30		-30

		37322		4040		1		0		-1		7943																				-1373		3903		-10		10

		37323		4090		1		0		1		-237																				-1323		3853		50		-50

		37326		4170		0		0		1		-237																				-1243		3933		80		80

		37327		4200		0		1		1		-237																				-1213		3963		30		30

		37328		4210		0		0		-1		8183																				-1203		3973		10		10

		37329		4200		0		0		-1		8183																				-1213		3983		-10		10

		37330		4210		0		0		-1		8183																				-1203		3973		10		-10

		37333		4210		0		0		-1		8183																				-1203		3973		0		0

		37334		4200		0		1		-1		8183																				-1213		3983		-10		10

		37335		4200		0		1		-1		8183																				-1213		3983		0		0

		37336		4170		0		1		-1		8183																				-1243		4013		-30		30

		37337		4090		0		0		-1		8183																				-1323		4093		-80		80

		37340		4120		0		1		-1		8183																				-1293		4063		30		-30

		37341		4090		0		1		-1		8183																				-1323		4093		-30		30

		37342		4110		0		1		-1		8183																				-1303		4073		20		-20

		37343		4090		0		1		-1		8183																				-1323		4093		-20		20

		37348		4040		0		1		-1		8183																				-1373		4143		-50		50

		37349		4020		0		1		-1		8183																				-1393		4163		-20		20

		37350		3970		0		0		-1		8183																				-1443		4213		-50		50

		37351		4040		0		1		-1		8183																				-1373		4143		70		-70

		37354		4000		0		1		-1		8183																				-1413		4183		-40		40

		37355		3960		0		0		-1		8183																				-1453		4223		-40		40

		37356		3839		0		1		-1		8183																				-1574		4344		-121		121

		37357		3869		0		1		-1		8183																				-1544		4314		30		-30

		37358		3849		0		0		-1		8183																				-1564		4334		-20		20

		37361		3849		0		0		-1		8183																				-1564		4334		0		0

		37362		3869		0		0		-1		8183																				-1544		4314		20		-20

		37363		3889		1		0		-1		8183																				-1524		4294		20		-20

		37364		3960		1		0		1		263																				-1453		4223		71		-71

		37365		4010		1		0		1		263																				-1403		4273		50		50

		37368		4090		0		1		1		263																				-1323		4353		80		80

		37369		4040		0		1		-1		8343																				-1373		4303		-50		-50

		37370		3960		0		1		-1		8343																				-1453		4383		-80		80

		37372		3919		0		1		-1		8343																				-1494		4424		-41		41

		37375		3889		0		1		-1		8343																				-1524		4454		-30		30

		37376		3909		0		1		-1		8343																				-1504		4434		20		-20

		37378		3839		0		1		-1		8343																				-1574		4504		-70		70

		37379		3699		1		0		-1		8343																				-1714		4644		-140		140

		37382		3809		0		1		1		725																				-1604		4534		110		-110

		37383		3759		0		1		-1		8243																				-1654		4484		-50		-50

		37384		3729		1		0		-1		8243																				-1684		4514		-30		30

		37385		3819		0		1		1		605																				-1594		4424		90		-90

		37386		3809		0		1		-1		8223																				-1604		4414		-10		-10

		37389		3759		0		1		-1		8223																				-1654		4464		-50		50

		37390		3759		0		0		-1		8223																				-1654		4464		0		0

		37391		3799		0		0		-1		8223																				-1614		4424		40		-40

		37392		3809		0		0		-1		8223																				-1604		4414		10		-10

		37393		3819		0		1		-1		8223																				-1594		4404		10		-10

		37396		3799		0		1		-1		8223																				-1614		4424		-20		20

		37397		3759		0		0		-1		8223																				-1654		4464		-40		40

		37398		3759		0		0		-1		8223																				-1654		4464		0		0

		37399		3759		0		0		-1		8223																				-1654		4464		0		0

		37400		3769		0		1		-1		8223																				-1644		4454		10		-10

		37403		3739		0		1		-1		8223																				-1674		4484		-30		30

		37404		3729		1		0		-1		8223																				-1684		4494		-10		10

		37405		3759		1		0		1		705																				-1654		4464		30		-30

		37407		3789		0		1		1		705																				-1624		4494		30		30

		37410		3709		0		1		-1		8123																				-1704		4414		-80		-80

		37411		3679		0		1		-1		8123																				-1734		4444		-30		30

		37412		3669		0		0		-1		8123																				-1744		4454		-10		10

		37413		3679		0		0		-1		8123																				-1734		4444		10		-10

		37414		3669		0		0		-1		8123																				-1744		4454		-10		10

		37418		3689		0		1		-1		8123																				-1724		4434		20		-20

		37419		3669		1		0		-1		8123																				-1744		4454		-20		20

		37420		3699		0		1		1		725																				-1714		4424		30		-30

		37421		3639		0		1		-1		8003																				-1774		4364		-60		-60

		37424		3549		1		0		-1		8003																				-1864		4454		-90		90

		37425		3609		0		1		1		785																				-1804		4394		60		-60

		37426		3569		0		0		-1		7923																				-1844		4354		-40		-40

		37427		3549		0		0		-1		7923																				-1864		4374		-20		20

		37428		3589		0		0		0		4334																				-1824		4334		40		-40
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Buy and hold

Negociação



Brisa1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		8420		0		0		0		0				Resultado final:				3337				"Buy and hold":				2997								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		8551		0		1		0		0								16.64								14.95				0		0		0		0		0.00		0.00		0.00

		6/14/00		8470		0		0		0		0				Nº. de negócios:				84												-81		0		-81		0		-0.40		0.00		0.00

		6/15/00		8480		0		1		0		0																				-71		0		10		0		-0.35		0.00		-0.05

		6/16/00		8380		1		0		0		0																				-171		0		-100		0		-0.85		0.00		0.45

		6/19/00		8711		1		0		1		-8711																				160		0		331		0		0.80		0.00		-1.20

		6/20/00		8921		0		1		1		-8711																				370		210		210		210		1.85		1.05		-0.15

		6/21/00		8771		1		0		0		60																				220		60		-150		-150		1.10		0.30		-0.90

		6/23/00		8831		0		0		1		-8771																				280		60		60		0		1.40		0.30		-1.20

		6/26/00		8821		0		0		1		-8771																				270		50		-10		-10		1.35		0.25		-1.25

		6/27/00		8781		0		0		1		-8771																				230		10		-40		-40		1.15		0.05		-1.45

		6/28/00		8771		1		0		1		-8771																				220		0		-10		-10		1.10		0.00		-1.50

		6/29/00		9022		0		0		1		-8771																				471		251		251		251		2.35		1.25		-0.25

		6/30/00		8982		1		0		1		-8771																				431		211		-40		-40		2.15		1.05		-0.45

		7/3/00		9022		1		0		1		-8771																				471		251		40		40		2.35		1.25		-0.25

		7/4/00		9122		0		0		1		-8771																				571		351		100		100		2.85		1.75		0.25

		7/5/00		9042		1		0		1		-8771																				491		271		-80		-80		2.45		1.35		-0.15

		7/6/00		9092		1		0		1		-8771																				541		321		50		50		2.70		1.60		0.10

		7/7/00		9272		1		0		1		-8771				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						721		501		180		180		3.60		2.50		1.00

		7/10/00		9573		0		1		1		-8771				10073				0.0075366721						1.27						1022		802		301		301		5.10		4.00		2.50

		7/11/00		9493		0		0		0		722																				942		722		-80		-80		4.70		3.60		2.10

		7/12/00		9533		1		0		0		722																				982		722		40		0		4.90		3.60		1.90

		7/13/00		9603		0		0		1		-8881				Sharpe Ratio (SR):																1052		722		70		0		5.25		3.60		1.55

		7/14/00		9633		0		0		1		-8881				Média do retorno:								SR(BH)*:		SR(N)*:						1082		752		30		30		5.40		3.75		1.70

		7/17/00		9583		0		0		1		-8881				1525.43		2000.70						2.353		2.294						1032		702		-50		-50		5.15		3.50		1.45

		7/18/00		9523		1		0		1		-8881				Desv. padrão do retorno:																972		642		-60		-60		4.85		3.20		1.15

		7/19/00		9623		0		0		1		-8881				648.20		872.23						SR(BH)**:		SR(N)**:						1072		742		100		100		5.35		3.70		1.65

		7/20/00		9543		0		0		1		-8881												0.048		0.071						992		662		-80		-80		4.95		3.30		1.25

		7/21/00		9543		1		0		1		-8881				Notas:																992		662		0		0		4.95		3.30		1.25

		7/24/00		9533		1		0		1		-8881																				982		652		-10		-10		4.90		3.25		1.20

		7/25/00		9563		0		1		1		-8881				- Ret(BH): Retorno do Buy and Hold.																1012		682		30		30		5.05		3.40		1.35

		7/26/00		9523		1		0		0		642				- Ret(N): Retorno da Negociação.																972		642		-40		-40		4.85		3.20		1.15

		7/27/00		9573		0		0		1		-8931				- Baseline para a SR: 0%.																1022		642		50		0		5.10		3.20		0.90

		7/28/00		9623		1		0		1		-8931																				1072		692		50		50		5.35		3.45		1.15

		7/31/00		9753		0		0		1		-8931																				1202		822		130		130		6.00		4.10		1.80

		8/1/00		9773		1		0		1		-8931																				1222		842		20		20		6.10		4.20		1.90

		8/2/00		9974		0		0		1		-8931																				1423		1043		201		201		7.10		5.20		2.90

		8/3/00		9944		0		1		1		-8931																				1393		1013		-30		-30		6.95		5.05		2.75

		8/4/00		9884		0		1		0		953																				1333		953		-60		-60		6.65		4.75		2.45

		8/7/00		9743		0		0		0		953																				1192		953		-141		0		5.95		4.75		3.16

		8/8/00		9633		0		1		0		953																				1082		953		-110		0		5.40		4.75		3.71

		8/9/00		9543		1		0		0		953																				992		953		-90		0		4.95		4.75		4.15

		8/10/00		9583		0		0		1		-8630																				1032		953		40		0		5.15		4.75		3.96

		8/11/00		9553		1		0		1		-8630																				1002		923		-30		-30		5.00		4.60		3.81

		8/14/00		9563		0		1		1		-8630																				1012		933		10		10		5.05		4.65		3.86

		8/16/00		9523		0		0		0		893																				972		893		-40		-40		4.85		4.45		3.66

		8/17/00		9483		0		1		0		893																				932		893		-40		0		4.65		4.45		3.86

		8/18/00		9423		1		0		0		893																				872		893		-60		0		4.35		4.45		4.15

		8/21/00		9393		1		0		1		-8500																				842		893		-30		0		4.20		4.45		4.30

		8/22/00		9373		0		1		1		-8500																				822		873		-20		-20		4.10		4.35		4.20

		8/23/00		9292		0		0		0		792																				741		792		-81		-81		3.70		3.95		3.80

		8/24/00		9172		0		0		0		792																				621		792		-120		0		3.10		3.95		4.40

		8/25/00		9152		1		0		0		792																				601		792		-20		0		3.00		3.95		4.50

		8/28/00		9373		1		0		1		-8581																				822		792		221		0		4.10		3.95		3.40

		8/29/00		9523		0		1		1		-8581																				972		942		150		150		4.85		4.70		4.15

		8/30/00		9433		0		1		0		852																				882		852		-90		-90		4.40		4.25		3.70

		8/31/00		9393		0		1		0		852																				842		852		-40		0		4.20		4.25		3.90

		9/1/00		9423		1		0		0		852																				872		852		30		0		4.35		4.25		3.75

		9/4/00		9493		1		0		1		-8641																				942		852		70		0		4.70		4.25		3.40

		9/5/00		9824		0		1		1		-8641																				1273		1183		331		331		6.35		5.90		5.05

		9/6/00		9633		1		0		0		992																				1082		992		-191		-191		5.40		4.95		4.10

		9/7/00		9733		0		0		1		-8741																				1182		992		100		0		5.90		4.95		3.60

		9/8/00		9773		0		1		1		-8741																				1222		1032		40		40		6.10		5.15		3.80

		9/11/00		9723		0		1		0		982																				1172		982		-50		-50		5.85		4.90		3.55

		9/12/00		9623		1		0		0		982																				1072		982		-100		0		5.35		4.90		4.05

		9/13/00		9653		0		0		1		-8671																				1102		982		30		0		5.50		4.90		3.90

		9/14/00		9593		1		0		1		-8671																				1042		922		-60		-60		5.20		4.60		3.60

		9/15/00		9723		0		0		1		-8671																				1172		1052		130		130		5.85		5.25		4.24

		9/18/00		9643		0		0		1		-8671																				1092		972		-80		-80		5.45		4.85		3.85

		9/19/00		9623		0		1		1		-8671																				1072		952		-20		-20		5.35		4.75		3.75

		9/20/00		9503		0		0		0		832																				952		832		-120		-120		4.75		4.15		3.15

		9/21/00		9473		0		0		0		832																				922		832		-30		0		4.60		4.15		3.30

		9/22/00		9352		1		0		0		832																				801		832		-121		0		4.00		4.15		3.90

		9/25/00		9433		1		0		1		-8601																				882		832		81		0		4.40		4.15		3.50

		9/26/00		9493		0		0		1		-8601																				942		892		60		60		4.70		4.45		3.80

		9/27/00		9523		0		0		1		-8601																				972		922		30		30		4.85		4.60		3.95

		9/28/00		9523		1		0		1		-8601																				972		922		0		0		4.85		4.60		3.95

		9/29/00		9603		0		1		1		-8601																				1052		1002		80		80		5.25		5.00		4.34

		10/2/00		9483		0		0		0		882																				932		882		-120		-120		4.65		4.40		3.75

		10/3/00		9503		0		0		0		882																				952		882		20		0		4.75		4.40		3.65

		10/4/00		9503		1		0		0		882																				952		882		0		0		4.75		4.40		3.65

		10/6/00		9533		0		1		1		-8651																				982		882		30		0		4.90		4.40		3.50

		10/9/00		9473		0		1		0		822																				922		822		-60		-60		4.60		4.10		3.20

		10/10/00		9403		1		0		0		822																				852		822		-70		0		4.25		4.10		3.55

		10/11/00		9453		0		1		1		-8631																				902		822		50		0		4.50		4.10		3.30

		10/12/00		9473		0		1		0		842																				922		842		20		20		4.60		4.20		3.40

		10/13/00		9192		1		0		0		842																				641		842		-281		0		3.20		4.20		4.80

		10/16/00		9423		0		1		1		-8581																				872		842		231		0		4.35		4.20		3.65

		10/17/00		9322		1		0		0		741																				771		741		-101		-101		3.85		3.70		3.14

		10/18/00		9423		0		0		1		-8682																				872		741		101		0		4.35		3.70		2.64

		10/19/00		9332		0		0		1		-8682																				781		650		-91		-91		3.90		3.24		2.18

		10/20/00		9373		0		1		1		-8682																				822		691		41		41		4.10		3.45		2.39

		10/23/00		9172		0		1		0		490																				621		490		-201		-201		3.10		2.44		1.39

		10/24/00		9072		1		0		0		490																				521		490		-100		0		2.60		2.44		1.89

		10/25/00		9182		1		0		1		-8692																				631		490		110		0		3.15		2.44		1.34

		10/26/00		9373		0		1		1		-8692																				822		681		191		191		4.10		3.40		2.29

		10/27/00		9363		0		1		0		671																				812		671		-10		-10		4.05		3.35		2.24

		10/30/00		9272		0		1		0		671																				721		671		-91		0		3.60		3.35		2.69

		10/31/00		9182		0		1		0		671																				631		671		-90		0		3.15		3.35		3.14

		11/2/00		9242		0		0		0		671																				691		671		60		0		3.45		3.35		2.84

		11/3/00		9202		0		1		0		671																				651		671		-40		0		3.25		3.35		3.04

		11/6/00		9162		1		0		0		671																				611		671		-40		0		3.05		3.35		3.24

		11/7/00		9132		0		1		1		-8461																				581		671		-30		0		2.90		3.35		3.39

		11/8/00		9212		0		1		0		751																				661		751		80		80		3.30		3.75		3.79

		11/9/00		9122		1		0		0		751																				571		751		-90		0		2.85		3.75		4.24

		11/10/00		9132		0		0		1		-8381																				581		751		10		0		2.90		3.75		4.19

		11/13/00		9132		0		1		1		-8381																				581		751		0		0		2.90		3.75		4.19

		11/14/00		9072		0		0		0		691																				521		691		-60		-60		2.60		3.45		3.89

		11/15/00		9142		0		1		0		691																				591		691		70		0		2.95		3.45		3.54

		11/16/00		9182		0		0		0		691																				631		691		40		0		3.15		3.45		3.34

		11/17/00		9172		1		0		0		691																				621		691		-10		0		3.10		3.45		3.39

		11/20/00		9172		1		0		1		-8481																				621		691		0		0		3.10		3.45		3.39

		11/21/00		9312		1		0		1		-8481																				761		831		140		140		3.80		4.15		4.09

		11/22/00		9423		1		0		1		-8481																				872		942		111		111		4.35		4.70		4.64

		11/23/00		9463		1		0		1		-8481																				912		982		40		40		4.55		4.90		4.84

		11/24/00		9673		0		1		1		-8481																				1122		1192		210		210		5.60		5.95		5.89

		11/27/00		9703		0		0		0		1222																				1152		1222		30		30		5.75		6.10		6.04

		11/28/00		9623		1		0		0		1222																				1072		1222		-80		0		5.35		6.10		6.44

		11/29/00		9623		1		0		1		-8401																				1072		1222		0		0		5.35		6.10		6.44

		11/30/00		9523		1		0		1		-8401																				972		1122		-100		-100		4.85		5.60		5.94

		12/4/00		9523		0		0		1		-8401																				972		1122		0		0		4.85		5.60		5.94

		12/5/00		9583		1		0		1		-8401																				1032		1182		60		60		5.15		5.90		6.24

		12/6/00		9703		1		0		1		-8401																				1152		1302		120		120		5.75		6.49		6.84

		12/7/00		9683		1		0		1		-8401																				1132		1282		-20		-20		5.65		6.39		6.74

		12/11/00		9703		1		0		1		-8401																				1152		1302		20		20		5.75		6.49		6.84

		12/12/00		9784		0		1		1		-8401																				1233		1383		81		81		6.15		6.90		7.24

		12/13/00		9763		0		1		0		1362																				1212		1362		-21		-21		6.05		6.79		7.14

		12/14/00		9673		1		0		0		1362																				1122		1362		-90		0		5.60		6.79		7.59

		12/15/00		9693		0		1		1		-8331																				1142		1362		20		0		5.70		6.79		7.49

		12/18/00		9723		0		1		0		1392																				1172		1392		30		30		5.85		6.94		7.64

		12/19/00		9673		0		0		0		1392																				1122		1392		-50		0		5.60		6.94		7.89

		12/20/00		9673		0		1		0		1392																				1122		1392		0		0		5.60		6.94		7.89

		12/21/00		9573		1		0		0		1392																				1022		1392		-100		0		5.10		6.94		8.38

		12/22/00		9673		0		1		1		-8281																				1122		1392		100		0		5.60		6.94		7.89

		12/27/00		9533		0		0		0		1252																				982		1252		-140		-140		4.90		6.24		7.19

		12/28/00		9623		1		0		0		1252																				1072		1252		90		0		5.35		6.24		6.74

		12/29/00		9593		0		1		1		-8341																				1042		1252		-30		0		5.20		6.24		6.89

		1/2/01		9543		1		0		0		1202																				992		1202		-50		-50		4.95		6.00		6.64

		1/3/01		9874		1		0		1		-8672																				1323		1202		331		0		6.60		6.00		4.99

		1/4/01		10325		0		1		1		-8672																				1774		1653		451		451		8.85		8.25		7.24

		1/5/01		10084		1		0		0		1412																				1533		1412		-241		-241		7.65		7.04		6.04

		1/8/01		10275		0		0		1		-8863																				1724		1412		191		0		8.60		7.04		5.08

		1/9/01		10275		0		0		1		-8863																				1724		1412		0		0		8.60		7.04		5.08

		1/10/01		10295		0		0		1		-8863																				1744		1432		20		20		8.70		7.14		5.18

		1/11/01		10325		1		0		1		-8863																				1774		1462		30		30		8.85		7.29		5.33

		1/12/01		10515		0		1		1		-8863																				1964		1652		190		190		9.80		8.24		6.28

		1/15/01		10435		1		0		0		1572																				1884		1572		-80		-80		9.40		7.84		5.88

		1/16/01		10485		0		0		1		-8913																				1934		1572		50		0		9.65		7.84		5.63

		1/17/01		10475		0		0		1		-8913																				1924		1562		-10		-10		9.60		7.79		5.58

		1/18/01		10505		0		0		1		-8913																				1954		1592		30		30		9.75		7.94		5.73

		1/19/01		10475		0		1		1		-8913																				1924		1562		-30		-30		9.60		7.79		5.58

		1/22/01		10405		0		1		0		1492																				1854		1492		-70		-70		9.25		7.44		5.23

		1/23/01		10425		0		0		0		1492																				1874		1492		20		0		9.35		7.44		5.13

		1/24/01		10375		1		0		0		1492																				1824		1492		-50		0		9.10		7.44		5.38

		1/25/01		10355		1		0		1		-8863																				1804		1492		-20		0		9.00		7.44		5.48

		1/26/01		10425		1		0		1		-8863																				1874		1562		70		70		9.35		7.79		5.83

		1/29/01		10465		0		0		1		-8863																				1914		1602		40		40		9.55		7.99		6.03

		1/30/01		10435		0		1		1		-8863																				1884		1572		-30		-30		9.40		7.84		5.88

		1/31/01		10425		0		0		0		1562																				1874		1562		-10		-10		9.35		7.79		5.83

		2/1/01		10385		0		1		0		1562																				1834		1562		-40		0		9.15		7.79		6.03

		2/2/01		10325		0		0		0		1562																				1774		1562		-60		0		8.85		7.79		6.33

		2/5/01		10295		0		1		0		1562																				1744		1562		-30		0		8.70		7.79		6.48

		2/6/01		10325		0		1		0		1562																				1774		1562		30		0		8.85		7.79		6.33

		2/7/01		10325		0		0		0		1562																				1774		1562		0		0		8.85		7.79		6.33

		2/8/01		10375		0		0		0		1562																				1824		1562		50		0		9.10		7.79		6.08

		2/9/01		10355		0		0		0		1562																				1804		1562		-20		0		9.00		7.79		6.18

		2/12/01		10355		1		0		0		1562																				1804		1562		0		0		9.00		7.79		6.18

		2/13/01		10315		1		0		1		-8753																				1764		1562		-40		0		8.80		7.79		6.38

		2/14/01		10315		1		0		1		-8753																				1764		1562		0		0		8.80		7.79		6.38

		2/15/01		10345		0		0		1		-8753																				1794		1592		30		30		8.95		7.94		6.53

		2/16/01		10325		0		0		1		-8753																				1774		1572		-20		-20		8.85		7.84		6.43

		2/19/01		10345		0		1		1		-8753																				1794		1592		20		20		8.95		7.94		6.53

		2/20/01		10345		1		0		0		1592																				1794		1592		0		0		8.95		7.94		6.53

		2/21/01		10365		0		0		1		-8773																				1814		1592		20		0		9.05		7.94		6.43

		2/22/01		10395		1		0		1		-8773																				1844		1622		30		30		9.20		8.09		6.58

		2/23/01		10475		0		1		1		-8773																				1924		1702		80		80		9.60		8.49		6.98

		2/26/01		10505		1		0		0		1732																				1954		1732		30		30		9.75		8.64		7.13

		2/28/01		10485		0		1		1		-8753																				1934		1732		-20		0		9.65		8.64		7.23

		3/1/01		10525		0		0		0		1772																				1974		1772		40		40		9.85		8.84		7.43

		3/2/01		10505		0		0		0		1772																				1954		1772		-20		0		9.75		8.84		7.53

		3/5/01		10575		0		0		0		1772																				2024		1772		70		0		10.10		8.84		7.18

		3/6/01		10525		1		0		0		1772																				1974		1772		-50		0		9.85		8.84		7.43

		3/7/01		10555		1		0		1		-8783																				2004		1772		30		0		10.00		8.84		7.28

		3/8/01		10786		0		1		1		-8783																				2235		2003		231		231		11.15		9.99		8.43

		3/9/01		10646		0		1		0		1863																				2095		1863		-140		-140		10.45		9.29		7.73

		3/12/01		10525		0		1		0		1863																				1974		1863		-121		0		9.85		9.29		8.33

		3/13/01		10395		1		0		0		1863																				1844		1863		-130		0		9.20		9.29		8.98

		3/14/01		10495		1		0		1		-8632																				1944		1863		100		0		9.70		9.29		8.48

		3/15/01		10575		1		0		1		-8632																				2024		1943		80		80		10.10		9.69		8.88

		3/16/01		10726		1		0		1		-8632																				2175		2094		151		151		10.85		10.44		9.64

		3/19/01		10746		0		1		1		-8632																				2195		2114		20		20		10.95		10.54		9.74

		3/20/01		10475		0		1		0		1843																				1924		1843		-271		-271		9.60		9.19		8.38

		3/21/01		10375		0		0		0		1843																				1824		1843		-100		0		9.10		9.19		8.88

		3/22/01		10315		0		0		0		1843																				1764		1843		-60		0		8.80		9.19		9.18

		3/23/01		10335		1		0		0		1843																				1784		1843		20		0		8.90		9.19		9.08

		3/26/01		10375		0		1		1		-8532																				1824		1843		40		0		9.10		9.19		8.88

		3/27/01		10375		1		0		0		1843																				1824		1843		0		0		9.10		9.19		8.88

		3/28/01		10425		1		0		1		-8582																				1874		1843		50		0		9.35		9.19		8.63

		3/29/01		10425		1		0		1		-8582																				1874		1843		0		0		9.35		9.19		8.63

		3/30/01		10525		0		0		1		-8582																				1974		1943		100		100		9.85		9.69		9.13

		4/2/01		10535		1		0		1		-8582																				1984		1953		10		10		9.90		9.74		9.18

		4/3/01		10826		0		1		1		-8582																				2275		2244		291		291		11.35		11.19		10.63

		4/4/01		10555		0		1		0		1973																				2004		1973		-271		-271		10.00		9.84		9.28

		4/5/01		10696		1		0		0		1973																				2145		1973		141		0		10.70		9.84		8.58

		4/6/01		10736		1		0		1		-8763																				2185		1973		40		0		10.90		9.84		8.38

		4/9/01		10846		1		0		1		-8763																				2295		2083		110		110		11.45		10.39		8.93

		4/10/01		11327		0		0		1		-8763																				2776		2564		481		481		13.85		12.79		11.33

		4/11/01		11037		1		0		1		-8763																				2486		2274		-290		-290		12.40		11.34		9.88

		4/12/01		11047		0		1		1		-8763																				2496		2284		10		10		12.45		11.39		9.93

		4/17/01		10896		0		0		0		2133																				2345		2133		-151		-151		11.70		10.64		9.18

		4/18/01		11027		0		1		0		2133																				2476		2133		131		0		12.35		10.64		8.52

		4/19/01		11016		0		1		0		2133																				2465		2133		-11		0		12.30		10.64		8.58

		4/20/01		10876		0		1		0		2133																				2325		2133		-140		0		11.60		10.64		9.28

		4/23/01		10756		0		1		0		2133																				2205		2133		-120		0		11.00		10.64		9.88

		4/24/01		10485		0		1		0		2133																				1934		2133		-271		0		9.65		10.64		11.23

		4/26/01		10575		0		1		0		2133																				2024		2133		90		0		10.10		10.64		10.78

		4/27/01		10335		1		0		0		2133																				1784		2133		-240		0		8.90		10.64		11.98

		4/30/01		10575		0		1		1		-8442																				2024		2133		240		0		10.10		10.64		10.78

		5/2/01		10525		0		1		0		2083																				1974		2083		-50		-50		9.85		10.39		10.53

		5/3/01		10385		0		1		0		2083																				1834		2083		-140		0		9.15		10.39		11.23

		5/4/01		10425		0		0		0		2083																				1874		2083		40		0		9.35		10.39		11.03

		5/7/01		10385		0		1		0		2083																				1834		2083		-40		0		9.15		10.39		11.23

		5/8/01		10375		0		1		0		2083																				1824		2083		-10		0		9.10		10.39		11.28

		5/9/01		10375		0		1		0		2083																				1824		2083		0		0		9.10		10.39		11.28

		5/10/01		10325		0		0		0		2083																				1774		2083		-50		0		8.85		10.39		11.53

		5/11/01		10355		1		0		0		2083																				1804		2083		30		0		9.00		10.39		11.38

		5/14/01		10505		1		0		1		-8422																				1954		2083		150		0		9.75		10.39		10.63

		5/15/01		10706		1		0		1		-8422																				2155		2284		201		201		10.75		11.39		11.63

		5/16/01		10726		1		0		1		-8422																				2175		2304		20		20		10.85		11.49		11.73

		5/17/01		10796		1		0		1		-8422																				2245		2374		70		70		11.20		11.84		12.08

		5/18/01		10996		1		0		1		-8422																				2445		2574		200		200		12.20		12.84		13.08

		5/21/01		11027		1		0		1		-8422																				2476		2605		31		31		12.35		12.99		13.23

		5/22/01		11027		0		1		1		-8422																				2476		2605		0		0		12.35		12.99		13.23

		5/23/01		10816		0		1		0		2394																				2265		2394		-211		-211		11.30		11.94		12.18

		5/24/01		10696		0		1		0		2394																				2145		2394		-120		0		10.70		11.94		12.78

		5/25/01		10495		1		0		0		2394																				1944		2394		-201		0		9.70		11.94		13.78

		5/28/01		10796		1		0		1		-8402																				2245		2394		301		0		11.20		11.94		12.28

		5/29/01		10776		0		0		1		-8402																				2225		2374		-20		-20		11.10		11.84		12.18

		5/30/01		10826		0		1		1		-8402																				2275		2424		50		50		11.35		12.09		12.43

		5/31/01		10726		0		1		0		2324																				2175		2324		-100		-100		10.85		11.59		11.93

		6/1/01		10766		1		0		0		2324																				2215		2324		40		0		11.05		11.59		11.73

		6/4/01		10846		0		0		1		-8522																				2295		2324		80		0		11.45		11.59		11.33

		6/5/01		10876		0		1		1		-8522																				2325		2354		30		30		11.60		11.74		11.48

		6/6/01		10646		0		1		0		2124																				2095		2124		-230		-230		10.45		10.59		10.34

		6/7/01		10525		1		0		0		2124																				1974		2124		-121		0		9.85		10.59		10.94

		6/8/01		10525		1		0		1		-8401																				1974		2124		0		0		9.85		10.59		10.94

		6/11/01		10605		0		1		1		-8401																				2054		2204		80		80		10.25		10.99		11.34

		6/12/01		10475		0		1		0		2074																				1924		2074		-130		-130		9.60		10.35		10.69

		6/13/01		10195		0		1		0		2074																				1644		2074		-280		0		8.20		10.35		12.09

		6/15/01		10174		0		1		0		2074																				1623		2074		-21		0		8.10		10.35		12.19

		6/18/01		9834		0		1		0		2074																				1283		2074		-340		0		6.40		10.35		13.89

		6/19/01		9473		1		0		0		2074																				922		2074		-361		0		4.60		10.35		15.69

		6/20/01		9363		1		0		1		-7289																				812		2074		-110		0		4.05		10.35		16.24

		6/21/01		9623		0		0		1		-7289																				1072		2334		260		260		5.35		11.64		17.53

		6/22/01		9733		1		0		1		-7289																				1182		2444		110		110		5.90		12.19		18.08

		6/25/01		9824		1		0		1		-7289																				1273		2535		91		91		6.35		12.64		18.54

		6/26/01		10124		0		1		1		-7289																				1573		2835		300		300		7.85		14.14		20.03

		6/27/01		10174		0		0		0		2885																				1623		2885		50		50		8.10		14.39		20.28

		6/28/01		10114		0		1		0		2885																				1563		2885		-60		0		7.80		14.39		20.58

		6/29/01		10034		0		1		0		2885																				1483		2885		-80		0		7.40		14.39		20.98

		7/2/01		10054		0		0		0		2885																				1503		2885		20		0		7.50		14.39		20.88

		7/3/01		10074		0		1		0		2885																				1523		2885		20		0		7.60		14.39		20.78

		7/4/01		10034		1		0		0		2885																				1483		2885		-40		0		7.40		14.39		20.98

		7/5/01		10124		1		0		1		-7239																				1573		2885		90		0		7.85		14.39		20.53

		7/6/01		10174		1		0		1		-7239																				1623		2935		50		50		8.10		14.64		20.78

		7/9/01		10174		0		0		1		-7239																				1623		2935		0		0		8.10		14.64		20.78

		7/10/01		10124		0		0		1		-7239																				1573		2885		-50		-50		7.85		14.39		20.53

		7/11/01		10064		0		1		1		-7239																				1513		2825		-60		-60		7.55		14.09		20.23

		7/12/01		10014		0		1		0		2775																				1463		2775		-50		-50		7.30		13.84		19.98

		7/13/01		9874		1		0		0		2775																				1323		2775		-140		0		6.60		13.84		20.68

		7/16/01		9974		0		1		1		-7199																				1423		2775		100		0		7.10		13.84		20.18

		7/17/01		9914		0		1		0		2715																				1363		2715		-60		-60		6.80		13.54		19.88

		7/18/01		9824		1		0		0		2715																				1273		2715		-90		0		6.35		13.54		20.33

		7/19/01		9824		1		0		1		-7109																				1273		2715		0		0		6.35		13.54		20.33

		7/20/01		9894		1		0		1		-7109																				1343		2785		70		70		6.70		13.89		20.68

		7/23/01		9914		0		1		1		-7109																				1363		2805		20		20		6.80		13.99		20.78

		7/24/01		9974		0		0		0		2865																				1423		2865		60		60		7.10		14.29		21.08

		7/25/01		10054		0		1		0		2865																				1503		2865		80		0		7.50		14.29		20.68

		7/26/01		10024		0		0		0		2865																				1473		2865		-30		0		7.35		14.29		20.83

		7/27/01		10034		0		1		0		2865																				1483		2865		10		0		7.40		14.29		20.78

		7/30/01		10024		1		0		0		2865																				1473		2865		-10		0		7.35		14.29		20.83

		7/31/01		10074		1		0		1		-7209																				1523		2865		50		0		7.60		14.29		20.58

		8/1/01		10104		1		0		1		-7209																				1553		2895		30		30		7.75		14.44		20.73

		8/2/01		10225		0		1		1		-7209																				1674		3016		121		121		8.35		15.04		21.33

		8/3/01		10124		1		0		0		2915																				1573		2915		-101		-101		7.85		14.54		20.83

		8/6/01		10064		1		0		1		-7149																				1513		2915		-60		0		7.55		14.54		21.13

		8/7/01		10174		0		1		1		-7149																				1623		3025		110		110		8.10		15.09		21.68

		8/8/01		10174		0		1		0		3025																				1623		3025		0		0		8.10		15.09		21.68

		8/9/01		10084		0		0		0		3025																				1533		3025		-90		0		7.65		15.09		22.13

		8/10/01		10184		0		1		0		3025																				1633		3025		100		0		8.15		15.09		21.63

		8/13/01		10124		0		1		0		3025																				1573		3025		-60		0		7.85		15.09		21.93

		8/14/01		10074		0		1		0		3025																				1523		3025		-50		0		7.60		15.09		22.18

		8/16/01		10074		0		1		0		3025																				1523		3025		0		0		7.60		15.09		22.18

		8/17/01		10024		1		0		0		3025																				1473		3025		-50		0		7.35		15.09		22.43

		8/20/01		10054		0		0		1		-7029																				1503		3025		30		0		7.50		15.09		22.28

		8/21/01		10044		1		0		1		-7029																				1493		3015		-10		-10		7.45		15.04		22.23

		8/22/01		10104		0		1		1		-7029																				1553		3075		60		60		7.75		15.34		22.53

		8/23/01		10124		0		1		0		3095																				1573		3095		20		20		7.85		15.44		22.63

		8/24/01		10074		1		0		0		3095																				1523		3095		-50		0		7.60		15.44		22.87

		8/27/01		10195		1		0		1		-7100																				1644		3095		121		0		8.20		15.44		22.27

		8/28/01		10335		1		0		1		-7100																				1784		3235		140		140		8.90		16.14		22.97

		8/29/01		10325		0		0		1		-7100																				1774		3225		-10		-10		8.85		16.09		22.92

		8/30/01		10425		0		1		1		-7100																				1874		3325		100		100		9.35		16.59		23.42

		8/31/01		10245		0		0		0		3145																				1694		3145		-180		-180		8.45		15.69		22.52

		9/3/01		10174		1		0		0		3145																				1623		3145		-71		0		8.10		15.69		22.87

		9/4/01		10315		0		0		1		-7170																				1764		3145		141		0		8.80		15.69		22.17

		9/5/01		10425		0		1		1		-7170																				1874		3255		110		110		9.35		16.24		22.72

		9/6/01		10305		1		0		0		3135																				1754		3135		-120		-120		8.75		15.64		22.12

		9/7/01		10475		0		0		1		-7340																				1924		3135		170		0		9.60		15.64		21.27

		9/10/01		10626		0		0		1		-7340																				2075		3286		151		151		10.35		16.39		22.03

		9/11/01		10796		0		1		1		-7340																				2245		3456		170		170		11.20		17.24		22.87

		9/12/01		10375		0		1		0		3035																				1824		3035		-421		-421		9.10		15.14		20.77

		9/13/01		10174		1		0		0		3035																				1623		3035		-201		0		8.10		15.14		21.78

		9/14/01		10375		0		1		1		-7340																				1824		3035		201		0		9.10		15.14		20.77

		9/17/01		10034		0		0		0		2694																				1483		2694		-341		-341		7.40		13.44		19.07

		9/18/01		10124		1		0		0		2694																				1573		2694		90		0		7.85		13.44		18.63

		9/19/01		10626		0		1		1		-7932																				2075		2694		502		0		10.35		13.44		16.12

		9/20/01		10425		0		1		0		2493																				1874		2493		-201		-201		9.35		12.44		15.12

		9/21/01		10225		0		0		0		2493																				1674		2493		-200		0		8.35		12.44		16.12

		9/24/01		10235		0		1		0		2493																				1684		2493		10		0		8.40		12.44		16.07

		9/25/01		10084		1		0		0		2493																				1533		2493		-151		0		7.65		12.44		16.82

		9/26/01		10164		1		0		1		-7671																				1613		2493		80		0		8.05		12.44		16.42

		9/27/01		10365		0		0		1		-7671																				1814		2694		201		201		9.05		13.44		17.42

		9/28/01		10345		0		1		1		-7671																				1794		2674		-20		-20		8.95		13.34		17.32

		10/1/01		10174		1		0		0		2503																				1623		2503		-171		-171		8.10		12.48		16.47

		10/2/01		10235		1		0		1		-7732																				1684		2503		61		0		8.40		12.48		16.17

		10/3/01		10425		1		0		1		-7732																				1874		2693		190		190		9.35		13.43		17.11

		10/4/01		10495		1		0		1		-7732																				1944		2763		70		70		9.70		13.78		17.46

		10/8/01		10676		0		1		1		-7732																				2125		2944		181		181		10.60		14.68		18.37

		10/9/01		10575		0		1		0		2843																				2024		2843		-101		-101		10.10		14.18		17.86

		10/10/01		10475		0		1		0		2843																				1924		2843		-100		0		9.60		14.18		18.36

		10/11/01		10575		0		0		0		2843																				2024		2843		100		0		10.10		14.18		17.86

		10/12/01		10485		0		0		0		2843																				1934		2843		-90		0		9.65		14.18		18.31

		10/15/01		10475		0		0		0		2843																				1924		2843		-10		0		9.60		14.18		18.36

		10/16/01		10435		1		0		0		2843																				1884		2843		-40		0		9.40		14.18		18.56

		10/17/01		10445		0		1		1		-7602																				1894		2843		10		0		9.45		14.18		18.51

		10/18/01		10235		0		0		0		2633																				1684		2633		-210		-210		8.40		13.13		17.46

		10/19/01		10295		0		1		0		2633																				1744		2633		60		0		8.70		13.13		17.16

		10/22/01		10275		0		0		0		2633																				1724		2633		-20		0		8.60		13.13		17.26

		10/23/01		10315		0		1		0		2633																				1764		2633		40		0		8.80		13.13		17.06

		10/24/01		10275		0		1		0		2633																				1724		2633		-40		0		8.60		13.13		17.26

		10/25/01		10134		0		1		0		2633																				1583		2633		-141		0		7.90		13.13		17.97

		10/26/01		10034		0		1		0		2633																				1483		2633		-100		0		7.40		13.13		18.47

		10/29/01		9874		0		1		0		2633																				1323		2633		-160		0		6.60		13.13		19.26

		10/30/01		9723		0		0		0		2633																				1172		2633		-151		0		5.85		13.13		20.02

		10/31/01		9773		1		0		0		2633																				1222		2633		50		0		6.10		13.13		19.77

		11/2/01		9924		0		1		1		-7291																				1373		2633		151		0		6.85		13.13		19.01

		11/5/01		9784		0		1		0		2493																				1233		2493		-140		-140		6.15		12.44		18.32

		11/6/01		9773		1		0		0		2493																				1222		2493		-11		0		6.10		12.44		18.37

		11/7/01		9824		1		0		1		-7331																				1273		2493		51		0		6.35		12.44		18.12

		11/8/01		9834		1		0		1		-7331																				1283		2503		10		10		6.40		12.48		18.17

		11/9/01		10014		0		0		1		-7331																				1463		2683		180		180		7.30		13.38		19.06

		11/12/01		10044		0		0		1		-7331																				1493		2713		30		30		7.45		13.53		19.21

		11/13/01		9974		0		1		1		-7331																				1423		2643		-70		-70		7.10		13.18		18.86

		11/14/01		9824		0		1		0		2493																				1273		2493		-150		-150		6.35		12.44		18.12

		11/15/01		9773		0		1		0		2493																				1222		2493		-51		0		6.10		12.44		18.37

		11/16/01		9623		0		1		0		2493																				1072		2493		-150		0		5.35		12.44		19.12

		11/19/01		9613		1		0		0		2493																				1062		2493		-10		0		5.30		12.44		19.17

		11/20/01		9703		0		1		1		-7210																				1152		2493		90		0		5.75		12.44		18.72

		11/21/01		9543		1		0		0		2333																				992		2333		-160		-160		4.95		11.64		17.92

		11/22/01		9603		0		0		1		-7270																				1052		2333		60		0		5.25		11.64		17.62

		11/23/01		9573		0		0		1		-7270																				1022		2303		-30		-30		5.10		11.49		17.47

		11/26/01		9603		0		0		1		-7270																				1052		2333		30		30		5.25		11.64		17.62

		11/27/01		9603		1		0		1		-7270																				1052		2333		0		0		5.25		11.64		17.62

		11/28/01		9613		0		1		1		-7270																				1062		2343		10		10		5.30		11.69		17.67

		11/29/01		9523		1		0		0		2253																				972		2253		-90		-90		4.85		11.24		17.22

		11/30/01		9543		0		1		1		-7290																				992		2253		20		0		4.95		11.24		17.12

		12/3/01		9583		0		0		0		2293																				1032		2293		40		40		5.15		11.44		17.32

		12/4/01		9573		0		1		0		2293																				1022		2293		-10		0		5.10		11.44		17.37

		12/5/01		9573		0		1		0		2293																				1022		2293		0		0		5.10		11.44		17.37

		12/6/01		9533		1		0		0		2293																				982		2293		-40		0		4.90		11.44		17.57

		12/7/01		9543		1		0		1		-7250																				992		2293		10		0		4.95		11.44		17.52

		12/10/01		9583		0		1		1		-7250																				1032		2333		40		40		5.15		11.64		17.72

		12/11/01		9523		0		1		0		2273																				972		2273		-60		-60		4.85		11.34		17.42

		12/12/01		9403		1		0		0		2273																				852		2273		-120		0		4.25		11.34		18.02

		12/13/01		9583		0		1		1		-7310																				1032		2273		180		0		5.15		11.34		17.12

		12/14/01		9523		0		1		0		2213																				972		2213		-60		-60		4.85		11.04		16.82

		12/17/01		9383		0		1		0		2213																				832		2213		-140		0		4.15		11.04		17.52

		12/18/01		9403		0		1		0		2213																				852		2213		20		0		4.25		11.04		17.42

		12/19/01		9423		0		1		0		2213																				872		2213		20		0		4.35		11.04		17.32

		12/20/01		9342		1		0		0		2213																				791		2213		-81		0		3.95		11.04		17.73

		12/21/01		9523		0		1		1		-7310																				972		2213		181		0		4.85		11.04		16.82

		12/27/01		9302		1		0		0		1992																				751		1992		-221		-221		3.75		9.94		15.72

		12/28/01		9563		0		1		1		-7571																				1012		1992		261		0		5.05		9.94		14.42

		1/2/02		9543		0		1		0		1972																				992		1972		-20		-20		4.95		9.84		14.32

		1/3/02		9403		0		0		0		1972																				852		1972		-140		0		4.25		9.84		15.02

		1/4/02		9443		0		1		0		1972																				892		1972		40		0		4.45		9.84		14.82

		1/7/02		9443		0		1		0		1972																				892		1972		0		0		4.45		9.84		14.82

		1/8/02		9322		0		1		0		1972																				771		1972		-121		0		3.85		9.84		15.42

		1/9/02		9222		0		1		0		1972																				671		1972		-100		0		3.35		9.84		15.92

		1/10/02		9022		1		0		0		1972																				471		1972		-200		0		2.35		9.84		16.92

		1/11/02		9122		1		0		1		-7150																				571		1972		100		0		2.85		9.84		16.42

		1/14/02		9423		0		1		1		-7150																				872		2273		301		301		4.35		11.34		17.92

		1/15/02		9322		1		0		0		2172																				771		2172		-101		-101		3.85		10.83		17.42

		1/16/02		9623		0		1		1		-7451																				1072		2172		301		0		5.35		10.83		15.92

		1/17/02		9603		0		0		0		2152																				1052		2152		-20		-20		5.25		10.73		15.82

		1/18/02		9623		1		0		0		2152																				1072		2152		20		0		5.35		10.73		15.72

		1/21/02		9663		0		0		1		-7511																				1112		2152		40		0		5.55		10.73		15.52

		1/22/02		9723		0		1		1		-7511																				1172		2212		60		60		5.85		11.03		15.82

		1/23/02		9663		0		1		0		2152																				1112		2152		-60		-60		5.55		10.73		15.52

		1/24/02		9583		0		0		0		2152																				1032		2152		-80		0		5.15		10.73		15.92

		1/25/02		9663		0		1		0		2152																				1112		2152		80		0		5.55		10.73		15.52

		1/28/02		9643		0		1		0		2152																				1092		2152		-20		0		5.45		10.73		15.62

		1/29/02		9583		0		1		0		2152																				1032		2152		-60		0		5.15		10.73		15.92

		1/30/02		9483		1		0		0		2152																				932		2152		-100		0		4.65		10.73		16.42

		1/31/02		9583		1		0		1		-7431																				1032		2152		100		0		5.15		10.73		15.92

		2/1/02		9824		1		0		1		-7431																				1273		2393		241		241		6.35		11.94		17.12

		2/4/02		9864		0		1		1		-7431																				1313		2433		40		40		6.55		12.14		17.32

		2/5/02		9824		1		0		0		2393																				1273		2393		-40		-40		6.35		11.94		17.12

		2/6/02		9984		0		1		1		-7591																				1433		2393		160		0		7.15		11.94		16.32

		2/7/02		9924		0		1		0		2333																				1373		2333		-60		-60		6.85		11.64		16.02

		2/8/02		9864		0		1		0		2333																				1313		2333		-60		0		6.55		11.64		16.32

		2/11/02		9804		1		0		0		2333																				1253		2333		-60		0		6.25		11.64		16.62

		2/13/02		9844		1		0		1		-7511																				1293		2333		40		0		6.45		11.64		16.42

		2/14/02		9944		1		0		1		-7511																				1393		2433		100		100		6.95		12.14		16.92

		2/15/02		10064		0		0		1		-7511																				1513		2553		120		120		7.55		12.73		17.52

		2/18/02		10064		0		0		1		-7511																				1513		2553		0		0		7.55		12.73		17.52

		2/19/02		10044		0		0		1		-7511																				1493		2533		-20		-20		7.45		12.63		17.42

		2/20/02		10144		0		1		1		-7511																				1593		2633		100		100		7.95		13.13		17.92

		2/21/02		10124		0		0		0		2613																				1573		2613		-20		-20		7.85		13.03		17.82

		2/22/02		10104		0		1		0		2613																				1553		2613		-20		0		7.75		13.03		17.92

		2/25/02		10024		1		0		0		2613																				1473		2613		-80		0		7.35		13.03		18.32

		2/26/02		10044		1		0		1		-7431																				1493		2613		20		0		7.45		13.03		18.22

		2/27/02		10164		0		0		1		-7431																				1613		2733		120		120		8.05		13.63		18.81

		2/28/02		10124		0		1		1		-7431																				1573		2693		-40		-40		7.85		13.43		18.62

		3/1/02		10184		0		1		0		2753																				1633		2753		60		60		8.15		13.73		18.91

		3/4/02		10205		0		1		0		2753																				1654		2753		21		0		8.25		13.73		18.81

		3/5/02		10084		0		0		0		2753																				1533		2753		-121		0		7.65		13.73		19.41

		3/6/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/7/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/8/02		10124		1		0		0		2753																				1573		2753		40		0		7.85		13.73		19.21

		3/11/02		10144		0		0		1		-7391																				1593		2753		20		0		7.95		13.73		19.11

		3/12/02		10144		1		0		1		-7391																				1593		2753		0		0		7.95		13.73		19.11

		3/13/02		10164		0		0		1		-7391																				1613		2773		20		20		8.05		13.83		19.21

		3/14/02		10225		0		1		1		-7391																				1674		2834		61		61		8.35		14.14		19.52

		3/15/02		10144		1		0		0		2753																				1593		2753		-81		-81		7.95		13.73		19.11

		3/18/02		10305		0		1		1		-7552																				1754		2753		161		0		8.75		13.73		18.31

		3/19/02		10385		1		0		0		2833																				1834		2833		80		80		9.15		14.13		18.71

		3/20/02		10485		1		0		1		-7652																				1934		2833		100		0		9.65		14.13		18.21

		3/21/02		10646		0		1		1		-7652																				2095		2994		161		161		10.45		14.93		19.01

		3/22/02		10565		1		0		0		2913																				2014		2913		-81		-81		10.05		14.53		18.61

		3/25/02		10646		1		0		1		-7733																				2095		2913		81		0		10.45		14.53		18.21

		3/26/02		10626		0		0		1		-7733																				2075		2893		-20		-20		10.35		14.43		18.11

		3/27/02		10686		1		0		1		-7733																				2135		2953		60		60		10.65		14.73		18.41

		3/28/02		10766		0		1		1		-7733																				2215		3033		80		80		11.05		15.13		18.80

		4/2/02		10605		0		1		0		2872																				2054		2872		-161		-161		10.25		14.33		18.00

		4/3/02		10626		0		1		0		2872																				2075		2872		21		0		10.35		14.33		17.90

		4/4/02		10666		1		0		0		2872																				2115		2872		40		0		10.55		14.33		17.70

		4/5/02		10846		1		0		1		-7974																				2295		2872		180		0		11.45		14.33		16.80

		4/8/02		10946		0		1		1		-7974																				2395		2972		100		100		11.95		14.82		17.30

		4/9/02		10946		0		0		0		2972																				2395		2972		0		0		11.95		14.82		17.30

		4/10/02		10966		1		0		0		2972																				2415		2972		20		0		12.05		14.82		17.20

		4/11/02		11006		0		0		1		-8034																				2455		2972		40		0		12.25		14.82		17.00

		4/12/02		11027		0		0		1		-8034																				2476		2993		21		21		12.35		14.93		17.10

		4/15/02		10445		1		0		1		-8034																				1894		2411		-582		-582		9.45		12.03		14.20

		4/16/02		10746		0		1		1		-8034																				2195		2712		301		301		10.95		13.53		15.70

		4/17/02		10626		0		1		0		2592																				2075		2592		-120		-120		10.35		12.93		15.10

		4/18/02		10605		0		1		0		2592																				2054		2592		-21		0		10.25		12.93		15.21

		4/19/02		10425		0		0		0		2592																				1874		2592		-180		0		9.35		12.93		16.11

		4/22/02		10465		1		0		0		2592																				1914		2592		40		0		9.55		12.93		15.91

		4/23/02		10525		0		0		1		-7933																				1974		2592		60		0		9.85		12.93		15.61

		4/24/02		10525		1		0		1		-7933																				1974		2592		0		0		9.85		12.93		15.61

		4/26/02		10545		1		0		1		-7933																				1994		2612		20		20		9.95		13.03		15.71

		4/29/02		10746		0		1		1		-7933																				2195		2813		201		201		10.95		14.03		16.71

		4/30/02		10766		1		0		0		2833																				2215		2833		20		20		11.05		14.13		16.81

		5/2/02		11006		0		1		1		-8173																				2455		2833		240		0		12.25		14.13		15.61

		5/3/02		10666		1		0		0		2493																				2115		2493		-340		-340		10.55		12.44		13.92

		5/6/02		10605		0		1		1		-8112																				2054		2493		-61		0		10.25		12.44		14.22

		5/7/02		10646		0		0		0		2534																				2095		2534		41		41		10.45		12.64		14.43

		5/8/02		10646		0		0		0		2534																				2095		2534		0		0		10.45		12.64		14.43

		5/9/02		10706		1		0		0		2534																				2155		2534		60		0		10.75		12.64		14.13

		5/10/02		10846		1		0		1		-8312																				2295		2534		140		0		11.45		12.64		13.43

		5/13/02		10886		0		0		1		-8312																				2335		2574		40		40		11.65		12.84		13.63

		5/14/02		10886		1		0		1		-8312																				2335		2574		0		0		11.65		12.84		13.63

		5/15/02		11087		1		0		1		-8312																				2536		2775		201		201		12.65		13.84		14.63

		5/16/02		11187		0		1		1		-8312																				2636		2875		100		100		13.15		14.34		15.13

		5/17/02		11006		0		0		0		2694																				2455		2694		-181		-181		12.25		13.44		14.23

		5/20/02		10986		1		0		0		2694																				2435		2694		-20		0		12.15		13.44		14.33

		5/21/02		11327		1		0		1		-8633																				2776		2694		341		0		13.85		13.44		12.62

		5/22/02		11568		1		0		1		-8633																				3017		2935		241		241		15.05		14.64		13.83

		5/23/02		11788		0		0		1		-8633																				3237		3155		220		220		16.15		15.74		14.92

		5/24/02		11728		1		0		1		-8633																				3177		3095		-60		-60		15.85		15.44		14.62

		5/27/02		11808		1		0		1		-8633																				3257		3175		80		80		16.25		15.84		15.02

		5/28/02		11909		1		0		1		-8633																				3358		3276		101		101		16.75		16.34		15.53

		5/29/02		12049		0		1		1		-8633																				3498		3416		140		140		17.45		17.04		16.23

		5/31/02		11949		0		1		0		3316																				3398		3316		-100		-100		16.95		16.54		15.73

		6/3/02		11828		0		1		0		3316																				3277		3316		-121		0		16.35		16.54		16.33

		6/4/02		11628		0		1		0		3316																				3077		3316		-200		0		15.35		16.54		17.33

		6/5/02		11488		1		0		0		3316																				2937		3316		-140		0		14.65		16.54		18.03

		6/6/02		11828		1		0		1		-8512																				3277		3316		340		0		16.35		16.54		16.33

		6/7/02		12109		0		1		1		-8512																				3558		3597		281		281		17.75		17.94		17.73

		6/11/02		12029		0		0		0		3517																				3478		3517		-80		-80		17.35		17.54		17.33

		6/12/02		12029		0		1		0		3517																				3478		3517		0		0		17.35		17.54		17.33

		6/13/02		11808		0		1		0		3517																				3257		3517		-221		0		16.25		17.54		18.44

		6/14/02		11548		0		1		0		3517																				2997		3517		-260		0		14.95		17.54		19.73

		6/17/02		11548		0		0		0		3517																				2997		3517		0		0		14.95		17.54		19.73

		6/18/02		11648		1		0		0		3517																				3097		3517		100		0		15.45		17.54		19.23

		6/19/02		11728		0		0		1		-8211																				3177		3517		80		0		15.85		17.54		18.83

		6/20/02		11588		0		1		1		-8211																				3037		3377		-140		-140		15.15		16.84		18.14

		6/21/02		11548		0		1		0		3337																				2997		3337		-40		-40		14.95		16.64		17.94
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Negociação1

Negociação2



Brisa2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		8420		0		0		0		0				Resultado final:				3596				"Buy and hold":				2997								Ret(BH)		Ret(N)

		6/13/00		8551		0		1		0		0								17.94								14.95				0		0		0		0

		6/14/00		8470		0		0		-1		8470				Nº. de negócios:				168												-81		0		-81		0

		6/15/00		8480		0		1		-1		8470																				-71		-10		10		-10

		6/16/00		8380		1		0		-1		8470																				-171		90		-100		100

		6/19/00		8711		1		0		1		-8952																				160		-241		331		-331

		6/20/00		8921		0		1		1		-8952																				370		-31		210		210

		6/21/00		8771		1		0		-1		8590																				220		-181		-150		-150

		6/23/00		8831		0		0		1		-9072																				280		-241		60		-60

		6/26/00		8821		0		0		1		-9072																				270		-251		-10		-10

		6/27/00		8781		0		0		1		-9072																				230		-291		-40		-40

		6/28/00		8771		1		0		1		-9072																				220		-301		-10		-10

		6/29/00		9022		0		0		1		-9072																				471		-50		251		251

		6/30/00		8982		1		0		1		-9072																				431		-90		-40		-40

		7/3/00		9022		1		0		1		-9072																				471		-50		40		40

		7/4/00		9122		0		0		1		-9072																				571		50		100		100

		7/5/00		9042		1		0		1		-9072																				491		-30		-80		-80

		7/6/00		9092		1		0		1		-9072																				541		20		50		50

		7/7/00		9272		1		0		1		-9072																				721		200		180		180

		7/10/00		9573		0		1		1		-9072																				1022		501		301		301

		7/11/00		9493		0		0		-1		9914																				942		421		-80		-80

		7/12/00		9533		1		0		-1		9914																				982		381		40		-40

		7/13/00		9603		0		0		1		-9292				Sharpe Ratio (SR):																1052		311		70		-70

		7/14/00		9633		0		0		1		-9292				Média do retorno:								SR(BH)*:		SR(N)*:						1082		341		30		30

		7/17/00		9583		0		0		1		-9292				1525.43		2395.14						2.353		1.745						1032		291		-50		-50

		7/18/00		9523		1		0		1		-9292				Desv. padrão do retorno:																972		231		-60		-60

		7/19/00		9623		0		0		1		-9292				648.20		1372.79						SR(BH)**:		SR(N)**:						1072		331		100		100

		7/20/00		9543		0		0		1		-9292												0.048		0.057						992		251		-80		-80

		7/21/00		9543		1		0		1		-9292				Notas:																992		251		0		0

		7/24/00		9533		1		0		1		-9292																				982		241		-10		-10

		7/25/00		9563		0		1		1		-9292				- Ret(BH): Retorno do Buy and Hold.																1012		271		30		30

		7/26/00		9523		1		0		-1		9754				- Ret(N): Retorno da Negociação.																972		231		-40		-40

		7/27/00		9573		0		0		1		-9392				- Baseline para a SR: 0%.																1022		181		50		-50

		7/28/00		9623		1		0		1		-9392																				1072		231		50		50

		7/31/00		9753		0		0		1		-9392																				1202		361		130		130

		8/1/00		9773		1		0		1		-9392																				1222		381		20		20

		8/2/00		9974		0		0		1		-9392																				1423		582		201		201

		8/3/00		9944		0		1		1		-9392																				1393		552		-30		-30

		8/4/00		9884		0		1		-1		10376																				1333		492		-60		-60

		8/7/00		9743		0		0		-1		10376																				1192		633		-141		141

		8/8/00		9633		0		1		-1		10376																				1082		743		-110		110

		8/9/00		9543		1		0		-1		10376																				992		833		-90		90

		8/10/00		9583		0		0		1		-8790																				1032		793		40		-40

		8/11/00		9553		1		0		1		-8790																				1002		763		-30		-30

		8/14/00		9563		0		1		1		-8790																				1012		773		10		10

		8/16/00		9523		0		0		-1		10256																				972		733		-40		-40

		8/17/00		9483		0		1		-1		10256																				932		773		-40		40

		8/18/00		9423		1		0		-1		10256																				872		833		-60		60

		8/21/00		9393		1		0		1		-8530																				842		863		-30		30

		8/22/00		9373		0		1		1		-8530																				822		843		-20		-20

		8/23/00		9292		0		0		-1		10054																				741		762		-81		-81

		8/24/00		9172		0		0		-1		10054																				621		882		-120		120

		8/25/00		9152		1		0		-1		10054																				601		902		-20		20

		8/28/00		9373		1		0		1		-8692																				822		681		221		-221

		8/29/00		9523		0		1		1		-8692																				972		831		150		150

		8/30/00		9433		0		1		-1		10174																				882		741		-90		-90

		8/31/00		9393		0		1		-1		10174																				842		781		-40		40

		9/1/00		9423		1		0		-1		10174																				872		751		30		-30

		9/4/00		9493		1		0		1		-8812																				942		681		70		-70

		9/5/00		9824		0		1		1		-8812																				1273		1012		331		331

		9/6/00		9633		1		0		-1		10454																				1082		821		-191		-191

		9/7/00		9733		0		0		1		-9012																				1182		721		100		-100

		9/8/00		9773		0		1		1		-9012																				1222		761		40		40

		9/11/00		9723		0		1		-1		10434																				1172		711		-50		-50

		9/12/00		9623		1		0		-1		10434																				1072		811		-100		100

		9/13/00		9653		0		0		1		-8872																				1102		781		30		-30

		9/14/00		9593		1		0		1		-8872																				1042		721		-60		-60

		9/15/00		9723		0		0		1		-8872																				1172		851		130		130

		9/18/00		9643		0		0		1		-8872																				1092		771		-80		-80

		9/19/00		9623		0		1		1		-8872																				1072		751		-20		-20

		9/20/00		9503		0		0		-1		10134																				952		631		-120		-120

		9/21/00		9473		0		0		-1		10134																				922		661		-30		30

		9/22/00		9352		1		0		-1		10134																				801		782		-121		121

		9/25/00		9433		1		0		1		-8732																				882		701		81		-81

		9/26/00		9493		0		0		1		-8732																				942		761		60		60

		9/27/00		9523		0		0		1		-8732																				972		791		30		30

		9/28/00		9523		1		0		1		-8732																				972		791		0		0

		9/29/00		9603		0		1		1		-8732																				1052		871		80		80

		10/2/00		9483		0		0		-1		10234																				932		751		-120		-120

		10/3/00		9503		0		0		-1		10234																				952		731		20		-20

		10/4/00		9503		1		0		-1		10234																				952		731		0		0

		10/6/00		9533		0		1		1		-8832																				982		701		30		-30

		10/9/00		9473		0		1		-1		10114																				922		641		-60		-60

		10/10/00		9403		1		0		-1		10114																				852		711		-70		70

		10/11/00		9453		0		1		1		-8792																				902		661		50		-50

		10/12/00		9473		0		1		-1		10154																				922		681		20		20

		10/13/00		9192		1		0		-1		10154																				641		962		-281		281

		10/16/00		9423		0		1		1		-8692																				872		731		231		-231

		10/17/00		9322		1		0		-1		9952																				771		630		-101		-101

		10/18/00		9423		0		0		1		-8894																				872		529		101		-101

		10/19/00		9332		0		0		1		-8894																				781		438		-91		-91

		10/20/00		9373		0		1		1		-8894																				822		479		41		41

		10/23/00		9172		0		1		-1		9450																				621		278		-201		-201

		10/24/00		9072		1		0		-1		9450																				521		378		-100		100

		10/25/00		9182		1		0		1		-8914																				631		268		110		-110

		10/26/00		9373		0		1		1		-8914																				822		459		191		191

		10/27/00		9363		0		1		-1		9812																				812		449		-10		-10

		10/30/00		9272		0		1		-1		9812																				721		540		-91		91

		10/31/00		9182		0		1		-1		9812																				631		630		-90		90

		11/2/00		9242		0		0		-1		9812																				691		570		60		-60

		11/3/00		9202		0		1		-1		9812																				651		610		-40		40

		11/6/00		9162		1		0		-1		9812																				611		650		-40		40

		11/7/00		9132		0		1		1		-8452																				581		680		-30		30

		11/8/00		9212		0		1		-1		9972																				661		760		80		80

		11/9/00		9122		1		0		-1		9972																				571		850		-90		90

		11/10/00		9132		0		0		1		-8292																				581		840		10		-10

		11/13/00		9132		0		1		1		-8292																				581		840		0		0

		11/14/00		9072		0		0		-1		9852																				521		780		-60		-60

		11/15/00		9142		0		1		-1		9852																				591		710		70		-70

		11/16/00		9182		0		0		-1		9852																				631		670		40		-40

		11/17/00		9172		1		0		-1		9852																				621		680		-10		10

		11/20/00		9172		1		0		1		-8492																				621		680		0		0

		11/21/00		9312		1		0		1		-8492																				761		820		140		140

		11/22/00		9423		1		0		1		-8492																				872		931		111		111

		11/23/00		9463		1		0		1		-8492																				912		971		40		40

		11/24/00		9673		0		1		1		-8492																				1122		1181		210		210

		11/27/00		9703		0		0		-1		10914																				1152		1211		30		30

		11/28/00		9623		1		0		-1		10914																				1072		1291		-80		80

		11/29/00		9623		1		0		1		-8332																				1072		1291		0		0

		11/30/00		9523		1		0		1		-8332																				972		1191		-100		-100

		12/4/00		9523		0		0		1		-8332																				972		1191		0		0

		12/5/00		9583		1		0		1		-8332																				1032		1251		60		60

		12/6/00		9703		1		0		1		-8332																				1152		1371		120		120

		12/7/00		9683		1		0		1		-8332																				1132		1351		-20		-20

		12/11/00		9703		1		0		1		-8332																				1152		1371		20		20

		12/12/00		9784		0		1		1		-8332																				1233		1452		81		81

		12/13/00		9763		0		1		-1		11194																				1212		1431		-21		-21

		12/14/00		9673		1		0		-1		11194																				1122		1521		-90		90

		12/15/00		9693		0		1		1		-8192																				1142		1501		20		-20

		12/18/00		9723		0		1		-1		11254																				1172		1531		30		30

		12/19/00		9673		0		0		-1		11254																				1122		1581		-50		50

		12/20/00		9673		0		1		-1		11254																				1122		1581		0		0

		12/21/00		9573		1		0		-1		11254																				1022		1681		-100		100

		12/22/00		9673		0		1		1		-8092																				1122		1581		100		-100

		12/27/00		9533		0		0		-1		10974																				982		1441		-140		-140

		12/28/00		9623		1		0		-1		10974																				1072		1351		90		-90

		12/29/00		9593		0		1		1		-8212																				1042		1381		-30		30

		1/2/01		9543		1		0		-1		10874																				992		1331		-50		-50

		1/3/01		9874		1		0		1		-8874																				1323		1000		331		-331

		1/4/01		10325		0		1		1		-8874																				1774		1451		451		451

		1/5/01		10084		1		0		-1		11294																				1533		1210		-241		-241

		1/8/01		10275		0		0		1		-9256																				1724		1019		191		-191

		1/9/01		10275		0		0		1		-9256																				1724		1019		0		0

		1/10/01		10295		0		0		1		-9256																				1744		1039		20		20

		1/11/01		10325		1		0		1		-9256																				1774		1069		30		30

		1/12/01		10515		0		1		1		-9256																				1964		1259		190		190

		1/15/01		10435		1		0		-1		11614																				1884		1179		-80		-80

		1/16/01		10485		0		0		1		-9356																				1934		1129		50		-50

		1/17/01		10475		0		0		1		-9356																				1924		1119		-10		-10

		1/18/01		10505		0		0		1		-9356																				1954		1149		30		30

		1/19/01		10475		0		1		1		-9356																				1924		1119		-30		-30

		1/22/01		10405		0		1		-1		11454																				1854		1049		-70		-70

		1/23/01		10425		0		0		-1		11454																				1874		1029		20		-20

		1/24/01		10375		1		0		-1		11454																				1824		1079		-50		50

		1/25/01		10355		1		0		1		-9256																				1804		1099		-20		20

		1/26/01		10425		1		0		1		-9256																				1874		1169		70		70

		1/29/01		10465		0		0		1		-9256																				1914		1209		40		40

		1/30/01		10435		0		1		1		-9256																				1884		1179		-30		-30

		1/31/01		10425		0		0		-1		11594																				1874		1169		-10		-10

		2/1/01		10385		0		1		-1		11594																				1834		1209		-40		40

		2/2/01		10325		0		0		-1		11594																				1774		1269		-60		60

		2/5/01		10295		0		1		-1		11594																				1744		1299		-30		30

		2/6/01		10325		0		1		-1		11594																				1774		1269		30		-30

		2/7/01		10325		0		0		-1		11594																				1774		1269		0		0

		2/8/01		10375		0		0		-1		11594																				1824		1219		50		-50

		2/9/01		10355		0		0		-1		11594																				1804		1239		-20		20

		2/12/01		10355		1		0		-1		11594																				1804		1239		0		0

		2/13/01		10315		1		0		1		-9036																				1764		1279		-40		40

		2/14/01		10315		1		0		1		-9036																				1764		1279		0		0

		2/15/01		10345		0		0		1		-9036																				1794		1309		30		30

		2/16/01		10325		0		0		1		-9036																				1774		1289		-20		-20

		2/19/01		10345		0		1		1		-9036																				1794		1309		20		20

		2/20/01		10345		1		0		-1		11654																				1794		1309		0		0

		2/21/01		10365		0		0		1		-9076																				1814		1289		20		-20

		2/22/01		10395		1		0		1		-9076																				1844		1319		30		30

		2/23/01		10475		0		1		1		-9076																				1924		1399		80		80

		2/26/01		10505		1		0		-1		11934																				1954		1429		30		30

		2/28/01		10485		0		1		1		-9036																				1934		1449		-20		20

		3/1/01		10525		0		0		-1		12014																				1974		1489		40		40

		3/2/01		10505		0		0		-1		12014																				1954		1509		-20		20

		3/5/01		10575		0		0		-1		12014																				2024		1439		70		-70

		3/6/01		10525		1		0		-1		12014																				1974		1489		-50		50

		3/7/01		10555		1		0		1		-9096																				2004		1459		30		-30

		3/8/01		10786		0		1		1		-9096																				2235		1690		231		231

		3/9/01		10646		0		1		-1		12196																				2095		1550		-140		-140

		3/12/01		10525		0		1		-1		12196																				1974		1671		-121		121

		3/13/01		10395		1		0		-1		12196																				1844		1801		-130		130

		3/14/01		10495		1		0		1		-8794																				1944		1701		100		-100

		3/15/01		10575		1		0		1		-8794																				2024		1781		80		80

		3/16/01		10726		1		0		1		-8794																				2175		1932		151		151

		3/19/01		10746		0		1		1		-8794																				2195		1952		20		20

		3/20/01		10475		0		1		-1		12156																				1924		1681		-271		-271

		3/21/01		10375		0		0		-1		12156																				1824		1781		-100		100

		3/22/01		10315		0		0		-1		12156																				1764		1841		-60		60

		3/23/01		10335		1		0		-1		12156																				1784		1821		20		-20

		3/26/01		10375		0		1		1		-8594																				1824		1781		40		-40

		3/27/01		10375		1		0		-1		12156																				1824		1781		0		0

		3/28/01		10425		1		0		1		-8694																				1874		1731		50		-50

		3/29/01		10425		1		0		1		-8694																				1874		1731		0		0

		3/30/01		10525		0		0		1		-8694																				1974		1831		100		100

		4/2/01		10535		1		0		1		-8694																				1984		1841		10		10

		4/3/01		10826		0		1		1		-8694																				2275		2132		291		291

		4/4/01		10555		0		1		-1		12416																				2004		1861		-271		-271

		4/5/01		10696		1		0		-1		12416																				2145		1720		141		-141

		4/6/01		10736		1		0		1		-9056																				2185		1680		40		-40

		4/9/01		10846		1		0		1		-9056																				2295		1790		110		110

		4/10/01		11327		0		0		1		-9056																				2776		2271		481		481

		4/11/01		11037		1		0		1		-9056																				2486		1981		-290		-290

		4/12/01		11047		0		1		1		-9056																				2496		1991		10		10

		4/17/01		10896		0		0		-1		12736																				2345		1840		-151		-151

		4/18/01		11027		0		1		-1		12736																				2476		1709		131		-131

		4/19/01		11016		0		1		-1		12736																				2465		1720		-11		11

		4/20/01		10876		0		1		-1		12736																				2325		1860		-140		140

		4/23/01		10756		0		1		-1		12736																				2205		1980		-120		120

		4/24/01		10485		0		1		-1		12736																				1934		2251		-271		271

		4/26/01		10575		0		1		-1		12736																				2024		2161		90		-90

		4/27/01		10335		1		0		-1		12736																				1784		2401		-240		240

		4/30/01		10575		0		1		1		-8414																				2024		2161		240		-240

		5/2/01		10525		0		1		-1		12636																				1974		2111		-50		-50

		5/3/01		10385		0		1		-1		12636																				1834		2251		-140		140

		5/4/01		10425		0		0		-1		12636																				1874		2211		40		-40

		5/7/01		10385		0		1		-1		12636																				1834		2251		-40		40

		5/8/01		10375		0		1		-1		12636																				1824		2261		-10		10

		5/9/01		10375		0		1		-1		12636																				1824		2261		0		0

		5/10/01		10325		0		0		-1		12636																				1774		2311		-50		50

		5/11/01		10355		1		0		-1		12636																				1804		2281		30		-30

		5/14/01		10505		1		0		1		-8374																				1954		2131		150		-150

		5/15/01		10706		1		0		1		-8374																				2155		2332		201		201

		5/16/01		10726		1		0		1		-8374																				2175		2352		20		20

		5/17/01		10796		1		0		1		-8374																				2245		2422		70		70

		5/18/01		10996		1		0		1		-8374																				2445		2622		200		200

		5/21/01		11027		1		0		1		-8374																				2476		2653		31		31

		5/22/01		11027		0		1		1		-8374																				2476		2653		0		0

		5/23/01		10816		0		1		-1		13258																				2265		2442		-211		-211

		5/24/01		10696		0		1		-1		13258																				2145		2562		-120		120

		5/25/01		10495		1		0		-1		13258																				1944		2763		-201		201

		5/28/01		10796		1		0		1		-8334																				2245		2462		301		-301

		5/29/01		10776		0		0		1		-8334																				2225		2442		-20		-20

		5/30/01		10826		0		1		1		-8334																				2275		2492		50		50

		5/31/01		10726		0		1		-1		13118																				2175		2392		-100		-100

		6/1/01		10766		1		0		-1		13118																				2215		2352		40		-40

		6/4/01		10846		0		0		1		-8574																				2295		2272		80		-80

		6/5/01		10876		0		1		1		-8574																				2325		2302		30		30

		6/6/01		10646		0		1		-1		12718																				2095		2072		-230		-230

		6/7/01		10525		1		0		-1		12718																				1974		2193		-121		121

		6/8/01		10525		1		0		1		-8332																				1974		2193		0		0

		6/11/01		10605		0		1		1		-8332																				2054		2273		80		80

		6/12/01		10475		0		1		-1		12618																				1924		2143		-130		-130

		6/13/01		10195		0		1		-1		12618																				1644		2423		-280		280

		6/15/01		10174		0		1		-1		12618																				1623		2444		-21		21

		6/18/01		9834		0		1		-1		12618																				1283		2784		-340		340

		6/19/01		9473		1		0		-1		12618																				922		3145		-361		361

		6/20/01		9363		1		0		1		-6108																				812		3255		-110		110

		6/21/01		9623		0		0		1		-6108																				1072		3515		260		260

		6/22/01		9733		1		0		1		-6108																				1182		3625		110		110

		6/25/01		9824		1		0		1		-6108																				1273		3716		91		91

		6/26/01		10124		0		1		1		-6108																				1573		4016		300		300

		6/27/01		10174		0		0		-1		14240																				1623		4066		50		50

		6/28/01		10114		0		1		-1		14240																				1563		4126		-60		60

		6/29/01		10034		0		1		-1		14240																				1483		4206		-80		80

		7/2/01		10054		0		0		-1		14240																				1503		4186		20		-20

		7/3/01		10074		0		1		-1		14240																				1523		4166		20		-20

		7/4/01		10034		1		0		-1		14240																				1483		4206		-40		40

		7/5/01		10124		1		0		1		-6008																				1573		4116		90		-90

		7/6/01		10174		1		0		1		-6008																				1623		4166		50		50

		7/9/01		10174		0		0		1		-6008																				1623		4166		0		0

		7/10/01		10124		0		0		1		-6008																				1573		4116		-50		-50

		7/11/01		10064		0		1		1		-6008																				1513		4056		-60		-60

		7/12/01		10014		0		1		-1		14020																				1463		4006		-50		-50

		7/13/01		9874		1		0		-1		14020																				1323		4146		-140		140

		7/16/01		9974		0		1		1		-5928																				1423		4046		100		-100

		7/17/01		9914		0		1		-1		13900																				1363		3986		-60		-60

		7/18/01		9824		1		0		-1		13900																				1273		4076		-90		90

		7/19/01		9824		1		0		1		-5748																				1273		4076		0		0

		7/20/01		9894		1		0		1		-5748																				1343		4146		70		70

		7/23/01		9914		0		1		1		-5748																				1363		4166		20		20

		7/24/01		9974		0		0		-1		14200																				1423		4226		60		60

		7/25/01		10054		0		1		-1		14200																				1503		4146		80		-80

		7/26/01		10024		0		0		-1		14200																				1473		4176		-30		30

		7/27/01		10034		0		1		-1		14200																				1483		4166		10		-10

		7/30/01		10024		1		0		-1		14200																				1473		4176		-10		10

		7/31/01		10074		1		0		1		-5948																				1523		4126		50		-50

		8/1/01		10104		1		0		1		-5948																				1553		4156		30		30

		8/2/01		10225		0		1		1		-5948																				1674		4277		121		121

		8/3/01		10124		1		0		-1		14300																				1573		4176		-101		-101

		8/6/01		10064		1		0		1		-5828																				1513		4236		-60		60

		8/7/01		10174		0		1		1		-5828																				1623		4346		110		110

		8/8/01		10174		0		1		-1		14520																				1623		4346		0		0

		8/9/01		10084		0		0		-1		14520																				1533		4436		-90		90

		8/10/01		10184		0		1		-1		14520																				1633		4336		100		-100

		8/13/01		10124		0		1		-1		14520																				1573		4396		-60		60

		8/14/01		10074		0		1		-1		14520																				1523		4446		-50		50

		8/16/01		10074		0		1		-1		14520																				1523		4446		0		0

		8/17/01		10024		1		0		-1		14520																				1473		4496		-50		50

		8/20/01		10054		0		0		1		-5588																				1503		4466		30		-30

		8/21/01		10044		1		0		1		-5588																				1493		4456		-10		-10

		8/22/01		10104		0		1		1		-5588																				1553		4516		60		60

		8/23/01		10124		0		1		-1		14660																				1573		4536		20		20

		8/24/01		10074		1		0		-1		14660																				1523		4586		-50		50

		8/27/01		10195		1		0		1		-5730																				1644		4465		121		-121

		37131		10335		1		0		1		-5730																				1784		4605		140		140

		37132		10325		0		0		1		-5730																				1774		4595		-10		-10

		37133		10425		0		1		1		-5730																				1874		4695		100		100

		37134		10245		0		0		-1		14760																				1694		4515		-180		-180

		37137		10174		1		0		-1		14760																				1623		4586		-71		71

		37138		10315		0		0		1		-5870																				1764		4445		141		-141

		37139		10425		0		1		1		-5870																				1874		4555		110		110

		37140		10305		1		0		-1		14740																				1754		4435		-120		-120

		37141		10475		0		0		1		-6210																				1924		4265		170		-170

		37144		10626		0		0		1		-6210																				2075		4416		151		151

		37145		10796		0		1		1		-6210																				2245		4586		170		170

		37146		10375		0		1		-1		14540																				1824		4165		-421		-421

		37147		10174		1		0		-1		14540																				1623		4366		-201		201

		37148		10375		0		1		1		-6210																				1824		4165		201		-201

		37151		10034		0		0		-1		13858																				1483		3824		-341		-341

		37152		10124		1		0		-1		13858																				1573		3734		90		-90

		37153		10626		0		1		1		-7394																				2075		3232		502		-502

		37154		10425		0		1		-1		13456																				1874		3031		-201		-201

		37155		10225		0		0		-1		13456																				1674		3231		-200		200

		37158		10235		0		1		-1		13456																				1684		3221		10		-10

		37159		10084		1		0		-1		13456																				1533		3372		-151		151

		37160		10164		1		0		1		-6872																				1613		3292		80		-80

		37161		10365		0		0		1		-6872																				1814		3493		201		201

		37162		10345		0		1		1		-6872																				1794		3473		-20		-20

		37165		10174		1		0		-1		13476																				1623		3302		-171		-171

		37166		10235		1		0		1		-6994																				1684		3241		61		-61

		37167		10425		1		0		1		-6994																				1874		3431		190		190

		37168		10495		1		0		1		-6994																				1944		3501		70		70

		37172		10676		0		1		1		-6994																				2125		3682		181		181

		37173		10575		0		1		-1		14156																				2024		3581		-101		-101

		37174		10475		0		1		-1		14156																				1924		3681		-100		100

		37175		10575		0		0		-1		14156																				2024		3581		100		-100

		37176		10485		0		0		-1		14156																				1934		3671		-90		90

		37179		10475		0		0		-1		14156																				1924		3681		-10		10

		37180		10435		1		0		-1		14156																				1884		3721		-40		40

		37181		10445		0		1		1		-6734																				1894		3711		10		-10

		37182		10235		0		0		-1		13736																				1684		3501		-210		-210

		37183		10295		0		1		-1		13736																				1744		3441		60		-60

		37186		10275		0		0		-1		13736																				1724		3461		-20		20

		37187		10315		0		1		-1		13736																				1764		3421		40		-40

		37188		10275		0		1		-1		13736																				1724		3461		-40		40

		37189		10134		0		1		-1		13736																				1583		3602		-141		141

		37190		10034		0		1		-1		13736																				1483		3702		-100		100

		37193		9874		0		1		-1		13736																				1323		3862		-160		160

		37194		9723		0		0		-1		13736																				1172		4013		-151		151

		37195		9773		1		0		-1		13736																				1222		3963		50		-50

		37197		9924		0		1		1		-6112																				1373		3812		151		-151

		37200		9784		0		1		-1		13456																				1233		3672		-140		-140

		37201		9773		1		0		-1		13456																				1222		3683		-11		11

		37202		9824		1		0		1		-6192																				1273		3632		51		-51

		37203		9834		1		0		1		-6192																				1283		3642		10		10

		37204		10014		0		0		1		-6192																				1463		3822		180		180

		37207		10044		0		0		1		-6192																				1493		3852		30		30

		37208		9974		0		1		1		-6192																				1423		3782		-70		-70

		37209		9824		0		1		-1		13456																				1273		3632		-150		-150

		37210		9773		0		1		-1		13456																				1222		3683		-51		51

		37211		9623		0		1		-1		13456																				1072		3833		-150		150

		37214		9613		1		0		-1		13456																				1062		3843		-10		10

		37215		9703		0		1		1		-5950																				1152		3753		90		-90

		37216		9543		1		0		-1		13136																				992		3593		-160		-160

		37217		9603		0		0		1		-6070																				1052		3533		60		-60

		37218		9573		0		0		1		-6070																				1022		3503		-30		-30

		37221		9603		0		0		1		-6070																				1052		3533		30		30

		37222		9603		1		0		1		-6070																				1052		3533		0		0

		37223		9613		0		1		1		-6070																				1062		3543		10		10

		37224		9523		1		0		-1		12976																				972		3453		-90		-90

		37225		9543		0		1		1		-6110																				992		3433		20		-20

		37228		9583		0		0		-1		13056																				1032		3473		40		40

		37229		9573		0		1		-1		13056																				1022		3483		-10		10

		37230		9573		0		1		-1		13056																				1022		3483		0		0

		37231		9533		1		0		-1		13056																				982		3523		-40		40

		37232		9543		1		0		1		-6030																				992		3513		10		-10

		37235		9583		0		1		1		-6030																				1032		3553		40		40

		37236		9523		0		1		-1		13016																				972		3493		-60		-60

		37237		9403		1		0		-1		13016																				852		3613		-120		120

		37238		9583		0		1		1		-6150																				1032		3433		180		-180

		37239		9523		0		1		-1		12896																				972		3373		-60		-60

		37242		9383		0		1		-1		12896																				832		3513		-140		140

		37243		9403		0		1		-1		12896																				852		3493		20		-20

		37244		9423		0		1		-1		12896																				872		3473		20		-20

		37245		9342		1		0		-1		12896																				791		3554		-81		81

		37246		9523		0		1		1		-6150																				972		3373		181		-181

		37252		9302		1		0		-1		12454																				751		3152		-221		-221

		37253		9563		0		1		1		-6672																				1012		2891		261		-261

		37258		9543		0		1		-1		12414																				992		2871		-20		-20

		37259		9403		0		0		-1		12414																				852		3011		-140		140

		37260		9443		0		1		-1		12414																				892		2971		40		-40

		37263		9443		0		1		-1		12414																				892		2971		0		0

		37264		9322		0		1		-1		12414																				771		3092		-121		121

		37265		9222		0		1		-1		12414																				671		3192		-100		100

		37266		9022		1		0		-1		12414																				471		3392		-200		200

		37267		9122		1		0		1		-5830																				571		3292		100		-100

		37270		9423		0		1		1		-5830																				872		3593		301		301

		37271		9322		1		0		-1		12814																				771		3492		-101		-101

		37272		9623		0		1		1		-6432																				1072		3191		301		-301

		37273		9603		0		0		-1		12774																				1052		3171		-20		-20

		37274		9623		1		0		-1		12774																				1072		3151		20		-20

		37277		9663		0		0		1		-6552																				1112		3111		40		-40

		37278		9723		0		1		1		-6552																				1172		3171		60		60

		37279		9663		0		1		-1		12774																				1112		3111		-60		-60

		37280		9583		0		0		-1		12774																				1032		3191		-80		80

		37281		9663		0		1		-1		12774																				1112		3111		80		-80

		37284		9643		0		1		-1		12774																				1092		3131		-20		20

		37285		9583		0		1		-1		12774																				1032		3191		-60		60

		37286		9483		1		0		-1		12774																				932		3291		-100		100

		37287		9583		1		0		1		-6392																				1032		3191		100		-100

		37288		9824		1		0		1		-6392																				1273		3432		241		241

		37291		9864		0		1		1		-6392																				1313		3472		40		40

		37292		9824		1		0		-1		13256																				1273		3432		-40		-40

		37293		9984		0		1		1		-6712																				1433		3272		160		-160

		37294		9924		0		1		-1		13136																				1373		3212		-60		-60

		37295		9864		0		1		-1		13136																				1313		3272		-60		60

		37298		9804		1		0		-1		13136																				1253		3332		-60		60

		37300		9844		1		0		1		-6552																				1293		3292		40		-40

		37301		9944		1		0		1		-6552																				1393		3392		100		100

		37302		10064		0		0		1		-6552																				1513		3512		120		120

		37305		10064		0		0		1		-6552																				1513		3512		0		0

		37306		10044		0		0		1		-6552																				1493		3492		-20		-20

		37307		10144		0		1		1		-6552																				1593		3592		100		100

		37308		10124		0		0		-1		13696																				1573		3572		-20		-20

		37309		10104		0		1		-1		13696																				1553		3592		-20		20

		37312		10024		1		0		-1		13696																				1473		3672		-80		80

		37313		10044		1		0		1		-6392																				1493		3652		20		-20

		37314		10164		0		0		1		-6392																				1613		3772		120		120

		37315		10124		0		1		1		-6392																				1573		3732		-40		-40

		37316		10184		0		1		-1		13976																				1633		3792		60		60

		37319		10205		0		1		-1		13976																				1654		3771		21		-21

		37320		10084		0		0		-1		13976																				1533		3892		-121		121

		37321		10084		0		0		-1		13976																				1533		3892		0		0

		37322		10084		0		0		-1		13976																				1533		3892		0		0

		37323		10124		1		0		-1		13976																				1573		3852		40		-40

		37326		10144		0		0		1		-6312																				1593		3832		20		-20

		37327		10144		1		0		1		-6312																				1593		3832		0		0

		37328		10164		0		0		1		-6312																				1613		3852		20		20

		37329		10225		0		1		1		-6312																				1674		3913		61		61

		37330		10144		1		0		-1		13976																				1593		3832		-81		-81

		37333		10305		0		1		1		-6634																				1754		3671		161		-161

		37334		10385		1		0		-1		14136																				1834		3751		80		80

		37335		10485		1		0		1		-6834																				1934		3651		100		-100

		37336		10646		0		1		1		-6834																				2095		3812		161		161

		37337		10565		1		0		-1		14296																				2014		3731		-81		-81

		37340		10646		1		0		1		-6996																				2095		3650		81		-81

		37341		10626		0		0		1		-6996																				2075		3630		-20		-20

		37342		10686		1		0		1		-6996																				2135		3690		60		60

		37343		10766		0		1		1		-6996																				2215		3770		80		80

		37348		10605		0		1		-1		14214																				2054		3609		-161		-161

		37349		10626		0		1		-1		14214																				2075		3588		21		-21

		37350		10666		1		0		-1		14214																				2115		3548		40		-40

		37351		10846		1		0		1		-7478																				2295		3368		180		-180

		37354		10946		0		1		1		-7478																				2395		3468		100		100

		37355		10946		0		0		-1		14414																				2395		3468		0		0

		37356		10966		1		0		-1		14414																				2415		3448		20		-20

		37357		11006		0		0		1		-7598																				2455		3408		40		-40

		37358		11027		0		0		1		-7598																				2476		3429		21		21

		37361		10445		1		0		1		-7598																				1894		2847		-582		-582

		37362		10746		0		1		1		-7598																				2195		3148		301		301

		37363		10626		0		1		-1		13654																				2075		3028		-120		-120

		37364		10605		0		1		-1		13654																				2054		3049		-21		21

		37365		10425		0		0		-1		13654																				1874		3229		-180		180

		37368		10465		1		0		-1		13654																				1914		3189		40		-40

		37369		10525		0		0		1		-7396																				1974		3129		60		-60

		37370		10525		1		0		1		-7396																				1974		3129		0		0

		37372		10545		1		0		1		-7396																				1994		3149		20		20

		37375		10746		0		1		1		-7396																				2195		3350		201		201

		37376		10766		1		0		-1		14136																				2215		3370		20		20

		37378		11006		0		1		1		-7876																				2455		3130		240		-240

		37379		10666		1		0		-1		13456																				2115		2790		-340		-340

		37382		10605		0		1		1		-7754																				2054		2851		-61		61

		37383		10646		0		0		-1		13538																				2095		2892		41		41

		37384		10646		0		0		-1		13538																				2095		2892		0		0

		37385		10706		1		0		-1		13538																				2155		2832		60		-60

		37386		10846		1		0		1		-8154																				2295		2692		140		-140

		37389		10886		0		0		1		-8154																				2335		2732		40		40

		37390		10886		1		0		1		-8154																				2335		2732		0		0

		37391		11087		1		0		1		-8154																				2536		2933		201		201

		37392		11187		0		1		1		-8154																				2636		3033		100		100

		37393		11006		0		0		-1		13858																				2455		2852		-181		-181

		37396		10986		1		0		-1		13858																				2435		2872		-20		20

		37397		11327		1		0		1		-8796																				2776		2531		341		-341

		37398		11568		1		0		1		-8796																				3017		2772		241		241

		37399		11788		0		0		1		-8796																				3237		2992		220		220

		37400		11728		1		0		1		-8796																				3177		2932		-60		-60

		37403		11808		1		0		1		-8796																				3257		3012		80		80

		37404		11909		1		0		1		-8796																				3358		3113		101		101

		37405		12049		0		1		1		-8796																				3498		3253		140		140

		37407		11949		0		1		-1		15102																				3398		3153		-100		-100

		37410		11828		0		1		-1		15102																				3277		3274		-121		121

		37411		11628		0		1		-1		15102																				3077		3474		-200		200

		37412		11488		1		0		-1		15102																				2937		3614		-140		140

		37413		11828		1		0		1		-8554																				3277		3274		340		-340

		37414		12109		0		1		1		-8554																				3558		3555		281		281

		37418		12029		0		0		-1		15504																				3478		3475		-80		-80

		37419		12029		0		1		-1		15504																				3478		3475		0		0

		37420		11808		0		1		-1		15504																				3257		3696		-221		221

		37421		11548		0		1		-1		15504																				2997		3956		-260		260

		37424		11548		0		0		-1		15504																				2997		3956		0		0

		37425		11648		1		0		-1		15504																				3097		3856		100		-100

		37426		11728		0		0		1		-7952																				3177		3776		80		-80

		37427		11588		0		1		1		-7952																				3037		3636		-140		-140

		37428		11548		0		1		0		3596																				2997		3596		-40		-40





Brisa2

		



Buy and hold

Negociação



Cimpor1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5934		0		0		0		0				Resultado final:				2271				"Buy and hold":				379								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5950		0		0		0		0								11.33								1.89				0		0		0		0		0.00		0.00		0.00

		6/14/00		5934		0		1		0		0				Nº. de negócios:				67												-16		0		-16		0		-0.08		0.00		0.00

		6/15/00		5742		1		0		0		0																				-209		0		-192		0		-1.04		0.00		0.00

		6/16/00		6415		1		0		1		-6415																				465		0		674		0		2.32		0.00		-3.36

		6/19/00		6415		0		1		1		-6415																				465		0		0		0		2.32		0.00		-3.36

		6/20/00		6258		1		0		0		-157																				308		-157.177888		-157		-157		1.54		-0.78		-4.14

		6/21/00		6303		0		1		1		-6460																				353		-157.177888		45		0		1.76		-0.78		-4.37

		6/23/00		6207		0		1		0		-253																				257		-253.409248		-96		-96		1.28		-1.26		-4.85

		6/26/00		6194		0		0		0		-253																				244		-253.409248		-13		0		1.22		-1.26		-4.78

		6/27/00		6156		0		0		0		-253																				205		-253.409248		-38		0		1.02		-1.26		-4.59

		6/28/00		6149		1		0		0		-253																				199		-253.409248		-6		0		0.99		-1.26		-4.56

		6/29/00		6175		1		0		1		-6428																				225		-253.409248		26		0		1.12		-1.26		-4.69

		6/30/00		6335		1		0		1		-6428																				385		-93.023648		160		160		1.92		-0.46		-3.89

		7/3/00		6383		1		0		1		-6428																				433		-44.907968		48		48		2.16		-0.22		-3.65

		7/4/00		6415		1		0		1		-6428																				465		-12.830848		32		32		2.32		-0.06		-3.49

		7/5/00		6560		0		0		1		-6428																				609		131.516192		144		144		3.04		0.66		-2.77

		7/6/00		6550		0		1		1		-6428																				600		121.893056		-10		-10		2.99		0.61		-2.82

		7/7/00		6451		1		0		0		22				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						500		22.453984		-99		-99		2.50		0.11		-3.31

		7/10/00		6486		1		0		1		-6464				7353				0.005501328						0.74						536		22.453984		35		0		2.67		0.11		-3.49

		7/11/00		6563		0		0		1		-6464																				613		99.439072		77		77		3.06		0.50		-3.10

		7/12/00		6576		0		0		1		-6464																				626		112.26992		13		13		3.12		0.56		-3.04

		7/13/00		6573		0		0		1		-6464				Sharpe Ratio (SR):																622		109.062208		-3		-3		3.10		0.54		-3.06

		7/14/00		6576		0		0		1		-6464				Média do retorno:								SR(BH)*:		SR(N)*:						626		112.26992		3		3		3.12		0.56		-3.04

		7/17/00		6579		0		0		1		-6464				1405.32		2058.05						1.166		2.715						629		115.477632		3		3		3.14		0.58		-3.02

		7/18/00		6592		0		0		1		-6464				Desv. padrão do retorno:																642		128.30848		13		13		3.20		0.64		-2.96

		7/19/00		6582		0		0		1		-6464				1205.58		757.99						SR(BH)**:		SR(N)**:						632		118.685344		-10		-10		3.15		0.59		-3.01

		7/20/00		6736		0		0		1		-6464												0.005		0.037						786		272.65552		154		154		3.92		1.36		-2.24

		7/21/00		6784		1		0		1		-6464				Notas:																834		320.7712		48		48		4.16		1.60		-2.00

		7/24/00		7057		1		0		1		-6464																				1107		593.42672		273		273		5.52		2.96		-0.64

		7/25/00		7362		0		0		1		-6464				- Ret(BH): Retorno do Buy and Hold.																1411		898.15936		305		305		7.04		4.48		0.88

		7/26/00		7253		1		0		1		-6464				- Ret(N): Retorno da Negociação.																1302		789.097152		-109		-109		6.50		3.94		0.34

		7/27/00		7458		0		0		1		-6464				- Baseline para a SR: 0%.																1508		994.39072		205		205		7.52		4.96		1.36

		7/28/00		7564		0		1		1		-6464																				1613		1100.245216		106		106		8.05		5.49		1.89

		7/31/00		7282		0		0		0		818																				1331		817.96656		-282		-282		6.64		4.08		0.48

		8/1/00		7346		0		1		0		818																				1395		817.96656		64		0		6.96		4.08		0.16

		8/2/00		7301		0		0		0		818																				1350		817.96656		-45		0		6.74		4.08		0.38

		8/3/00		7304		1		0		0		818																				1354		817.96656		3		0		6.75		4.08		0.37

		8/4/00		7378		1		0		1		-6560																				1427		817.96656		74		0		7.12		4.08		0.00

		8/7/00		7432		0		0		1		-6560																				1482		872.497664		55		55		7.39		4.35		0.27

		8/8/00		7506		0		0		1		-6560																				1556		946.27504		74		74		7.76		4.72		0.64

		8/9/00		7506		0		0		1		-6560																				1556		946.27504		0		0		7.76		4.72		0.64

		8/10/00		7519		0		0		1		-6560																				1569		959.105888		13		13		7.82		4.78		0.70

		8/11/00		7509		1		0		1		-6560																				1559		949.482752		-10		-10		7.78		4.74		0.66

		8/14/00		7538		1		0		1		-6560																				1588		978.35216		29		29		7.92		4.88		0.80

		8/16/00		7622		1		0		1		-6560																				1671		1061.752672		83		83		8.34		5.30		1.22

		8/17/00		7673		1		0		1		-6560																				1723		1113.076064		51		51		8.59		5.55		1.47

		8/18/00		7779		0		0		1		-6560																				1828		1218.93056		106		106		9.12		6.08		2.00

		8/21/00		7779		1		0		1		-6560																				1828		1218.93056		0		0		9.12		6.08		2.00

		8/22/00		8006		0		0		1		-6560																				2056		1446.678112		228		228		10.26		7.22		3.14

		8/23/00		7929		0		0		1		-6560																				1979		1369.693024		-77		-77		9.87		6.83		2.75

		8/24/00		7763		1		0		1		-6560																				1812		1202.892		-167		-167		9.04		6.00		1.92

		8/25/00		7968		0		1		1		-6560																				2018		1408.185568		205		205		10.06		7.02		2.94

		8/28/00		7920		0		1		0		1360																				1970		1360.069888		-48		-48		9.82		6.78		2.70

		8/29/00		7817		0		0		0		1360																				1867		1360.069888		-103		0		9.31		6.78		3.22

		8/30/00		7830		0		1		0		1360																				1880		1360.069888		13		0		9.38		6.78		3.15

		8/31/00		7788		0		1		0		1360																				1838		1360.069888		-42		0		9.17		6.78		3.36

		9/1/00		7699		0		1		0		1360																				1748		1360.069888		-90		0		8.72		6.78		3.81

		9/4/00		7557		0		0		0		1360																				1607		1360.069888		-141		0		8.02		6.78		4.51

		9/5/00		7580		0		0		0		1360																				1630		1360.069888		22		0		8.13		6.78		4.40

		9/6/00		7602		1		0		0		1360																				1652		1360.069888		22		0		8.24		6.78		4.29

		9/7/00		7715		1		0		1		-6354																				1764		1360.069888		112		0		8.80		6.78		3.73

		9/8/00		7974		0		1		1		-6354																				2024		1619.89456		260		260		10.10		8.08		5.02

		9/11/00		7878		0		0		0		1524																				1928		1523.6632		-96		-96		9.62		7.60		4.54

		9/12/00		7910		0		1		0		1524																				1960		1523.6632		32		0		9.78		7.60		4.38

		9/13/00		7872		0		0		0		1524																				1921		1523.6632		-38		0		9.58		7.60		4.58

		9/14/00		7859		1		0		0		1524																				1909		1523.6632		-13		0		9.52		7.60		4.64

		9/15/00		7910		0		0		1		-6387																				1960		1523.6632		51		0		9.78		7.60		4.38

		9/18/00		7891		1		0		1		-6387																				1941		1504.416928		-19		-19		9.68		7.50		4.29

		9/19/00		7955		1		0		1		-6387																				2005		1568.571168		64		64		10.00		7.82		4.61

		9/20/00		7997		1		0		1		-6387																				2047		1610.271424		42		42		10.21		8.03		4.82

		9/21/00		8125		1		0		1		-6387																				2175		1738.579904		128		128		10.85		8.67		5.46

		9/22/00		8067		1		0		1		-6387																				2117		1680.841088		-58		-58		10.56		8.38		5.17

		9/25/00		8119		1		0		1		-6387																				2168		1732.16448		51		51		10.82		8.64		5.42

		9/26/00		8180		1		0		1		-6387																				2229		1793.111008		61		61		11.12		8.94		5.73

		9/27/00		8212		1		0		1		-6387																				2261		1825.188128		32		32		11.28		9.10		5.89

		9/28/00		8218		1		0		1		-6387																				2268		1831.603552		6		6		11.31		9.14		5.92

		9/29/00		8276		1		0		1		-6387																				2326		1889.342368		58		58		11.60		9.42		6.21

		10/2/00		8282		0		1		1		-6387																				2332		1895.757792		6		6		11.63		9.46		6.24

		10/3/00		8196		1		0		0		1809																				2245		1809.149568		-87		-87		11.20		9.02		5.81

		10/4/00		8263		1		0		1		-6454																				2313		1809.149568		67		0		11.54		9.02		5.47

		10/6/00		8295		1		0		1		-6454																				2345		1841.226688		32		32		11.70		9.18		5.63

		10/9/00		8263		1		0		1		-6454																				2313		1809.149568		-32		-32		11.54		9.02		5.47

		10/10/00		8324		0		0		1		-6454																				2374		1870.096096		61		61		11.84		9.33		5.78

		10/11/00		8308		0		1		1		-6454																				2358		1854.057536		-16		-16		11.76		9.25		5.70

		10/12/00		8215		0		0		0		1761																				2265		1761.033888		-93		-93		11.30		8.78		5.23

		10/13/00		8173		0		0		0		1761																				2223		1761.033888		-42		0		11.09		8.78		5.44

		10/16/00		8122		0		0		0		1761																				2172		1761.033888		-51		0		10.83		8.78		5.70

		10/17/00		8340		0		0		0		1761																				2390		1761.033888		218		0		11.92		8.78		4.61

		10/18/00		8253		1		0		0		1761																				2303		1761.033888		-87		0		11.49		8.78		5.04

		10/19/00		8340		0		0		1		-6579																				2390		1761.033888		87		0		11.92		8.78		4.61

		10/20/00		8340		0		1		1		-6579																				2390		1761.033888		0		0		11.92		8.78		4.61

		10/23/00		8311		0		1		0		1732																				2361		1732.16448		-29		-29		11.78		8.64		4.46

		10/24/00		8212		0		0		0		1732																				2261		1732.16448		-99		0		11.28		8.64		4.96

		10/25/00		8183		1		0		0		1732																				2233		1732.16448		-29		0		11.14		8.64		5.10

		10/26/00		8340		0		0		1		-6608																				2390		1732.16448		157		0		11.92		8.64		4.32

		10/27/00		8340		0		0		1		-6608																				2390		1732.16448		0		0		11.92		8.64		4.32

		10/30/00		8298		0		0		1		-6608																				2348		1690.464224		-42		-42		11.71		8.43		4.11

		10/31/00		8391		1		0		1		-6608																				2441		1783.487872		93		93		12.18		8.90		4.58

		11/2/00		8443		0		1		1		-6608																				2492		1834.811264		51		51		12.43		9.15		4.83

		11/3/00		8372		0		0		0		1764																				2422		1764.2416		-71		-71		12.08		8.80		4.48

		11/6/00		8398		0		0		0		1764																				2447		1764.2416		26		0		12.21		8.80		4.35

		11/7/00		8356		0		0		0		1764																				2406		1764.2416		-42		0		12.00		8.80		4.56

		11/8/00		8385		1		0		0		1764																				2435		1764.2416		29		0		12.14		8.80		4.42

		11/9/00		8404		0		0		1		-6640																				2454		1764.2416		19		0		12.24		8.80		4.32

		11/10/00		8430		0		0		1		-6640																				2480		1789.903296		26		26		12.37		8.93		4.45

		11/13/00		8382		0		0		1		-6640																				2431		1741.787616		-48		-48		12.13		8.69		4.21

		11/14/00		8414		1		0		1		-6640																				2464		1773.864736		32		32		12.29		8.85		4.37

		11/15/00		8423		0		0		1		-6640																				2473		1783.487872		10		10		12.34		8.90		4.42

		11/16/00		8363		0		0		1		-6640																				2412		1722.541344		-61		-61		12.03		8.59		4.11

		11/17/00		8423		0		0		1		-6640																				2473		1783.487872		61		61		12.34		8.90		4.42

		11/20/00		8404		0		1		1		-6640																				2454		1764.2416		-19		-19		12.24		8.80		4.32

		11/21/00		8398		1		0		0		1758																				2447		1757.826176		-6		-6		12.21		8.77		4.29

		11/22/00		8353		0		0		1		-6595																				2403		1757.826176		-45		0		11.98		8.77		4.51

		11/23/00		8372		1		0		1		-6595																				2422		1777.072448		19		19		12.08		8.86		4.61

		11/24/00		8388		0		0		1		-6595																				2438		1793.111008		16		16		12.16		8.94		4.69

		11/27/00		8391		1		0		1		-6595																				2441		1796.31872		3		3		12.18		8.96		4.70

		11/28/00		8388		1		0		1		-6595																				2438		1793.111008		-3		-3		12.16		8.94		4.69

		11/29/00		8414		0		1		1		-6595																				2464		1818.772704		26		26		12.29		9.07		4.82

		11/30/00		8391		1		0		0		1796																				2441		1796.31872		-22		-22		12.18		8.96		4.70

		12/4/00		8423		1		0		1		-6627																				2473		1796.31872		32		0		12.34		8.96		4.54

		12/5/00		8439		0		0		1		-6627																				2489		1812.35728		16		16		12.42		9.04		4.62

		12/6/00		8472		0		1		1		-6627																				2521		1844.4344		32		32		12.58		9.20		4.78

		12/7/00		8456		0		0		0		1828																				2505		1828.39584		-16		-16		12.50		9.12		4.70

		12/11/00		8494		0		0		0		1828																				2544		1828.39584		38		0		12.69		9.12		4.51

		12/12/00		8456		0		0		0		1828																				2505		1828.39584		-38		0		12.50		9.12		4.70

		12/13/00		8456		0		0		0		1828																				2505		1828.39584		0		0		12.50		9.12		4.70

		12/14/00		8459		1		0		0		1828																				2508		1828.39584		3		0		12.51		9.12		4.69

		12/15/00		8497		0		0		1		-6669																				2547		1828.39584		38		0		12.70		9.12		4.50

		12/18/00		8504		0		1		1		-6669																				2553		1834.811264		6		6		12.74		9.15		4.53

		12/19/00		8475		0		0		0		1806																				2524		1805.941856		-29		-29		12.59		9.01		4.38

		12/20/00		8500		0		1		0		1806																				2550		1805.941856		26		0		12.72		9.01		4.26

		12/21/00		8500		1		0		0		1806																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/22/00		8500		0		0		1		-6694																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/27/00		8407		0		0		1		-6694																				2457		1712.918208		-93		-93		12.26		8.54		3.79

		12/28/00		8504		0		0		1		-6694																				2553		1809.149568		96		96		12.74		9.02		4.27

		12/29/00		8516		0		0		1		-6694																				2566		1821.980416		13		13		12.80		9.09		4.34

		1/2/01		8427		0		0		1		-6694																				2476		1732.16448		-90		-90		12.35		8.64		3.89

		1/3/01		8472		0		1		1		-6694																				2521		1777.072448		45		45		12.58		8.86		4.11

		1/4/01		8340		0		0		0		1646																				2390		1645.556256		-132		-132		11.92		8.21		3.46

		1/5/01		8186		0		0		0		1646																				2236		1645.556256		-154		0		11.15		8.21		4.22

		1/8/01		8385		0		1		0		1646																				2435		1645.556256		199		0		12.14		8.21		3.23

		1/9/01		8202		1		0		0		1646																				2252		1645.556256		-183		0		11.23		8.21		4.14

		1/10/01		8279		1		0		1		-6634																				2329		1645.556256		77		0		11.62		8.21		3.76

		1/11/01		8456		1		0		1		-6634																				2505		1821.980416		176		176		12.50		9.09		4.64

		1/12/01		8504		1		0		1		-6634																				2553		1870.096096		48		48		12.74		9.33		4.88

		1/15/01		8549		1		0		1		-6634																				2598		1915.004064		45		45		12.96		9.55		5.10

		1/16/01		8504		0		0		1		-6634																				2553		1870.096096		-45		-45		12.74		9.33		4.88

		1/17/01		8533		1		0		1		-6634																				2582		1898.965504		29		29		12.88		9.47		5.02

		1/18/01		8581		0		0		1		-6634																				2630		1947.081184		48		48		13.12		9.71		5.26

		1/19/01		8581		0		1		1		-6634																				2630		1947.081184		0		0		13.12		9.71		5.26

		1/22/01		8456		1		0		0		1822																				2505		1821.980416		-125		-125		12.50		9.09		4.64

		1/23/01		8587		1		0		1		-6765																				2637		1821.980416		132		0		13.15		9.09		3.98

		1/24/01		8581		1		0		1		-6765																				2630		1815.564992		-6		-6		13.12		9.06		3.95

		1/25/01		8767		1		0		1		-6765																				2816		2001.612288		186		186		14.05		9.98		4.88

		1/26/01		8917		1		0		1		-6765																				2967		2152.374752		151		151		14.80		10.74		5.63

		1/29/01		8982		0		0		1		-6765																				3031		2216.528992		64		64		15.12		11.06		5.95

		1/30/01		8953		1		0		1		-6765																				3002		2187.659584		-29		-29		14.98		10.91		5.81

		1/31/01		8985		1		0		1		-6765																				3034		2219.736704		32		32		15.14		11.07		5.97

		2/1/01		9302		0		0		1		-6765																				3352		2537.300192		318		318		16.72		12.66		7.55

		2/2/01		9367		1		0		1		-6765																				3416		2601.454432		64		64		17.04		12.98		7.87

		2/5/01		9302		1		0		1		-6765																				3352		2537.300192		-64		-64		16.72		12.66		7.55

		2/6/01		9399		0		0		1		-6765																				3448		2633.531552		96		96		17.20		13.14		8.03

		2/7/01		9399		0		0		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/8/01		9399		0		1		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/9/01		9017		0		1		0		2252																				3067		2251.813824		-382		-382		15.30		11.23		6.13

		2/12/01		8683		0		0		0		2252																				2733		2251.813824		-334		0		13.63		11.23		7.79

		2/13/01		8658		1		0		0		2252																				2707		2251.813824		-26		0		13.50		11.23		7.92

		2/14/01		8600		1		0		1		-6348																				2650		2251.813824		-58		0		13.22		11.23		8.21

		2/15/01		8664		1		0		1		-6348																				2714		2315.968064		64		64		13.54		11.55		8.53

		2/16/01		8828		1		0		1		-6348																				2877		2479.561376		164		164		14.35		12.37		9.34

		2/19/01		8837		1		0		1		-6348																				2887		2489.184512		10		10		14.40		12.42		9.39

		2/20/01		9142		0		0		1		-6348																				3192		2793.917152		305		305		15.92		13.94		10.91

		2/21/01		9087		1		0		1		-6348																				3137		2739.386048		-55		-55		15.65		13.66		10.64

		2/22/01		9103		1		0		1		-6348																				3153		2755.424608		16		16		15.73		13.74		10.72

		2/23/01		9190		1		0		1		-6348																				3240		2842.032832		87		87		16.16		14.18		11.15

		2/26/01		9225		1		0		1		-6348																				3275		2877.317664		35		35		16.34		14.35		11.33

		2/28/01		9354		1		0		1		-6348																				3403		3005.626144		128		128		16.98		14.99		11.97

		3/1/01		9354		1		0		1		-6348																				3403		3005.626144		0		0		16.98		14.99		11.97

		3/2/01		9444		0		0		1		-6348																				3493		3095.44208		90		90		17.42		15.44		12.42

		3/5/01		9431		1		0		1		-6348																				3480		3082.611232		-13		-13		17.36		15.38		12.35

		3/6/01		9623		0		1		1		-6348																				3673		3275.073952		192		192		18.32		16.34		13.31

		3/7/01		9594		0		0		0		3246																				3644		3246.204544		-29		-29		18.18		16.19		13.17

		3/8/01		9559		1		0		0		3246																				3609		3246.204544		-35		0		18.00		16.19		13.34

		3/9/01		9623		0		0		1		-6377																				3673		3246.204544		64		0		18.32		16.19		13.02

		3/12/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/13/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/14/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/15/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/16/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/19/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/20/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/21/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/22/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/23/01		9572		0		1		1		-6377																				3622		3194.881152		-51		-51		18.06		15.94		12.77

		3/26/01		9498		0		1		0		3121																				3548		3121.103776		-74		-74		17.70		15.57		12.40

		3/27/01		9360		1		0		0		3121																				3410		3121.103776		-138		0		17.01		15.57		13.09

		3/28/01		9655		1		0		1		-6534																				3705		3121.103776		295		0		18.48		15.57		11.62

		3/29/01		10268		0		0		1		-6534																				4318		3733.776766		613		613		21.54		18.62		14.67

		3/30/01		10634		1		0		1		-6534																				4683		4099.455936		366		366		23.36		20.45		16.50

		4/2/01		10942		1		0		1		-6534																				4991		4407.396286		308		308		24.90		21.98		18.03

		4/3/01		11387		0		0		1		-6534																				5437		4853.268256		446		446		27.12		24.21		20.26

		4/4/01		11246		0		1		1		-6534																				5296		4712.128926		-141		-141		26.42		23.50		19.55

		4/5/01		11227		0		0		0		4693																				5277		4692.882656		-19		-19		26.32		23.41		19.46

		4/6/01		10970		1		0		0		4693																				5020		4692.882656		-257		0		25.04		23.41		20.74

		4/9/01		10906		0		0		1		-6213																				4956		4692.882656		-64		0		24.72		23.41		21.06

		4/10/01		10929		0		0		1		-6213																				4978		4715.336636		22		22		24.83		23.52		21.17

		4/11/01		10393		0		1		1		-6213																				4443		4179.648736		-536		-536		22.16		20.85		18.50

		4/12/01		9110		0		1		0		2897																				3160		2896.563936		-1283		-1283		15.76		14.45		12.10

		4/17/01		8661		0		1		0		2897																				2711		2896.563936		-449		0		13.52		14.45		14.34

		4/18/01		8391		0		1		0		2897																				2441		2896.563936		-269		0		12.18		14.45		15.68

		4/19/01		8164		1		0		0		2897																				2213		2896.563936		-228		0		11.04		14.45		16.82

		4/20/01		8805		0		0		1		-5909																				2855		2896.563936		642		0		14.24		14.45		13.62

		4/23/01		8404		0		0		1		-5909																				2454		2495.599936		-401		-401		12.24		12.45		11.62

		4/24/01		8661		1		0		1		-5909																				2711		2752.216896		257		257		13.52		13.73		12.90

		4/26/01		8946		1		0		1		-5909																				2996		3037.703264		285		285		14.94		15.15		14.32

		4/27/01		8917		0		1		1		-5909																				2967		3008.833856		-29		-29		14.80		15.01		14.18

		4/30/01		8603		0		0		0		2694																				2653		2694.47808		-314		-314		13.23		13.44		12.61

		5/2/01		8789		0		1		0		2694																				2839		2694.47808		186		0		14.16		13.44		11.68

		5/3/01		8500		0		0		0		2694																				2550		2694.47808		-289		0		12.72		13.44		13.12

		5/4/01		8552		1		0		0		2694																				2601		2694.47808		51		0		12.98		13.44		12.86

		5/7/01		8581		1		0		1		-5886																				2630		2694.47808		29		0		13.12		13.44		12.72

		5/8/01		8674		0		0		1		-5886																				2723		2787.501728		93		93		13.58		13.90		13.18

		5/9/01		8645		0		1		1		-5886																				2694		2758.63232		-29		-29		13.44		13.76		13.04

		5/10/01		8568		0		1		0		2682																				2617		2681.647232		-77		-77		13.06		13.38		12.66

		5/11/01		8398		0		1		0		2682																				2447		2681.647232		-170		0		12.21		13.38		13.50

		5/14/01		8116		0		0		0		2682																				2165		2681.647232		-282		0		10.80		13.38		14.91

		5/15/01		8212		1		0		0		2682																				2261		2681.647232		96		0		11.28		13.38		14.43

		5/16/01		8247		1		0		1		-5565																				2297		2681.647232		35		0		11.46		13.38		14.26

		5/17/01		8308		0		1		1		-5565																				2358		2742.59376		61		61		11.76		13.68		14.56

		5/18/01		8019		0		1		0		2454																				2069		2453.89968		-289		-289		10.32		12.24		13.12

		5/21/01		7715		0		1		0		2454																				1764		2453.89968		-305		0		8.80		12.24		14.64

		5/22/01		7509		0		0		0		2454																				1559		2453.89968		-205		0		7.78		12.24		15.66

		5/23/01		7490		1		0		0		2454																				1540		2453.89968		-19		0		7.68		12.24		15.76

		5/24/01		7702		0		0		1		-5248																				1751		2453.89968		212		0		8.74		12.24		14.70

		5/25/01		7763		1		0		1		-5248																				1812		2514.846208		61		61		9.04		12.54		15.01

		5/28/01		8337		1		0		1		-5248																				2387		3089.026656		574		574		11.90		15.41		17.87

		5/29/01		8619		0		1		1		-5248																				2669		3371.305312		282		282		13.31		16.82		19.28

		5/30/01		8090		0		0		0		2842																				2140		2842.032832		-529		-529		10.67		14.18		16.64

		5/31/01		8083		0		1		0		2842																				2133		2842.032832		-6		0		10.64		14.18		16.67

		6/1/01		7891		1		0		0		2842																				1941		2842.032832		-192		0		9.68		14.18		17.63

		6/4/01		8180		0		0		1		-5338																				2229		2842.032832		289		0		11.12		14.18		16.19

		6/5/01		8045		0		0		1		-5338																				2095		2707.308928		-135		-135		10.45		13.50		15.52

		6/6/01		8019		1		0		1		-5338																				2069		2681.647232		-26		-26		10.32		13.38		15.39

		6/7/01		7971		0		0		1		-5338																				2021		2633.531552		-48		-48		10.08		13.14		15.15

		6/8/01		7843		0		1		1		-5338																				1893		2505.223072		-128		-128		9.44		12.50		14.51

		6/11/01		7548		0		0		0		2210																				1597		2210.113568		-295		-295		7.97		11.02		13.04

		6/12/01		7631		0		0		0		2210																				1681		2210.113568		83		0		8.38		11.02		12.62

		6/13/01		7506		1		0		0		2210																				1556		2210.113568		-125		0		7.76		11.02		13.25

		6/15/01		7843		0		1		1		-5633																				1893		2210.113568		337		0		9.44		11.02		11.57

		6/18/01		7634		0		1		0		2002																				1684		2001.612288		-209		-209		8.40		9.98		10.53

		6/19/01		7378		0		1		0		2002																				1427		2001.612288		-257		0		7.12		9.98		11.81

		6/20/01		7278		0		1		0		2002																				1328		2001.612288		-99		0		6.62		9.98		12.30

		6/21/01		7275		1		0		0		2002																				1325		2001.612288		-3		0		6.61		9.98		12.32

		6/22/01		7403		0		1		1		-5402																				1453		2001.612288		128		0		7.25		9.98		11.68

		6/25/01		7349		0		0		0		1947																				1399		1947.081184		-55		-55		6.98		9.71		11.41

		6/26/01		7384		0		0		0		1947																				1434		1947.081184		35		0		7.15		9.71		11.23

		6/27/01		7362		0		1		0		1947																				1411		1947.081184		-22		0		7.04		9.71		11.34

		6/28/01		7063		0		0		0		1947																				1113		1947.081184		-298		0		5.55		9.71		12.83

		6/29/01		7073		1		0		0		1947																				1123		1947.081184		10		0		5.60		9.71		12.78

		7/2/01		7342		0		0		1		-5395																				1392		1947.081184		269		0		6.94		9.71		11.44

		7/3/01		7314		1		0		1		-5395																				1363		1918.211776		-29		-29		6.80		9.57		11.30

		7/4/01		7394		1		0		1		-5395																				1443		1998.404576		80		80		7.20		9.97		11.70

		7/5/01		7477		1		0		1		-5395																				1527		2081.805088		83		83		7.62		10.38		12.11

		7/6/01		7699		0		1		1		-5395																				1748		2303.137216		221		221		8.72		11.49		13.22

		7/9/01		7410		0		0		0		2014																				1460		2014.443136		-289		-289		7.28		10.05		11.78

		7/10/01		7458		0		1		0		2014																				1508		2014.443136		48		0		7.52		10.05		11.54

		7/11/01		7381		0		0		0		2014																				1431		2014.443136		-77		0		7.14		10.05		11.92

		7/12/01		7535		0		1		0		2014																				1585		2014.443136		154		0		7.90		10.05		11.15

		7/13/01		7471		0		0		0		2014																				1520		2014.443136		-64		0		7.58		10.05		11.47

		7/16/01		7493		1		0		0		2014																				1543		2014.443136		22		0		7.70		10.05		11.36

		7/17/01		7522		0		0		1		-5508																				1572		2014.443136		29		0		7.84		10.05		11.22

		7/18/01		7490		0		0		1		-5508																				1540		1982.366016		-32		-32		7.68		9.89		11.06

		7/19/01		7506		0		0		1		-5508																				1556		1998.404576		16		16		7.76		9.97		11.14

		7/20/01		7445		0		0		1		-5508																				1495		1937.458048		-61		-61		7.46		9.66		10.83

		7/23/01		7452		0		0		1		-5508																				1501		1943.873472		6		6		7.49		9.70		10.86

		7/24/01		7416		0		1		1		-5508																				1466		1908.58864		-35		-35		7.31		9.52		10.69

		7/25/01		7381		0		1		0		1873																				1431		1873.303808		-35		-35		7.14		9.34		10.51

		7/26/01		7163		0		0		0		1873																				1213		1873.303808		-218		0		6.05		9.34		11.60

		7/27/01		7314		1		0		0		1873																				1363		1873.303808		151		0		6.80		9.34		10.85

		7/30/01		7310		0		0		1		-5437																				1360		1873.303808		-3		0		6.78		9.34		10.86

		7/31/01		7474		0		0		1		-5437																				1524		2036.89712		164		164		7.60		10.16		11.68

		8/1/01		7426		0		1		1		-5437																				1476		1988.78144		-48		-48		7.36		9.92		11.44

		8/2/01		7426		0		1		0		1989																				1476		1988.78144		0		0		7.36		9.92		11.44

		8/3/01		6576		0		1		0		1989																				626		1988.78144		-850		0		3.12		9.92		15.68

		8/6/01		6316		0		1		0		1989																				366		1988.78144		-260		0		1.82		9.92		16.98

		8/7/01		6104		0		0		0		1989																				154		1988.78144		-212		0		0.77		9.92		18.03

		8/8/01		6098		1		0		0		1989																				148		1988.78144		-6		0		0.74		9.92		18.06

		8/9/01		6133		1		0		1		-4144																				183		1988.78144		35		0		0.91		9.92		17.89

		8/10/01		6383		1		0		1		-4144																				433		2238.982976		250		250		2.16		11.17		19.14

		8/13/01		6415		1		0		1		-4144																				465		2271.060096		32		32		2.32		11.33		19.30

		8/14/01		6897		0		0		1		-4144																				946		2752.216896		481		481		4.72		13.73		21.70

		8/16/01		6800		0		1		1		-4144																				850		2655.985536		-96		-96		4.24		13.25		21.22

		8/17/01		6537		0		1		0		2393																				587		2392.953152		-263		-263		2.93		11.94		19.90

		8/20/01		6396		0		0		0		2393																				446		2392.953152		-141		0		2.22		11.94		20.61

		8/21/01		6303		0		0		0		2393																				353		2392.953152		-93		0		1.76		11.94		21.07

		8/22/01		6415		1		0		0		2393																				465		2392.953152		112		0		2.32		11.94		20.51

		8/23/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/24/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/27/01		6464		0		0		1		-4022																				513		2441.068832		48		48		2.56		12.18		20.75

		8/28/01		6419		0		1		1		-4022																				468		2396.160864		-45		-45		2.34		11.95		20.53

		8/29/01		6332		0		0		0		2310																				382		2309.55264		-87		-87		1.90		11.52		20.10

		8/30/01		6338		0		0		0		2310																				388		2309.55264		6		0		1.94		11.52		20.06

		8/31/01		6415		0		0		0		2310																				465		2309.55264		77		0		2.32		11.52		19.68

		9/3/01		6415		0		0		0		2310																				465		2309.55264		0		0		2.32		11.52		19.68

		9/4/01		6422		0		1		0		2310																				472		2309.55264		6		0		2.35		11.52		19.65

		9/5/01		6371		0		1		0		2310																				420		2309.55264		-51		0		2.10		11.52		19.90

		9/6/01		6322		0		1		0		2310																				372		2309.55264		-48		0		1.86		11.52		20.14

		9/7/01		6146		0		1		0		2310																				196		2309.55264		-176		0		0.98		11.52		21.02

		9/10/01		5809		0		1		0		2310																				-141		2309.55264		-337		0		-0.70		11.52		22.70

		9/11/01		5690		0		1		0		2310																				-260		2309.55264		-119		0		-1.30		11.52		23.30

		9/12/01		5588		0		0		0		2310																				-362		2309.55264		-103		0		-1.81		11.52		23.81

		9/13/01		5620		1		0		0		2310																				-330		2309.55264		32		0		-1.65		11.52		23.65

		9/14/01		5655		0		0		1		-3346																				-295		2309.55264		35		0		-1.47		11.52		23.47

		9/17/01		5469		1		0		1		-3346																				-481		2123.505344		-186		-186		-2.40		10.59		22.54

		9/18/01		5591		1		0		1		-3346																				-359		2245.3984		122		122		-1.79		11.20		23.15

		9/19/01		5774		0		0		1		-3346																				-176		2428.237984		183		183		-0.88		12.11		24.06

		9/20/01		5642		0		1		1		-3346																				-308		2296.721792		-132		-132		-1.54		11.46		23.41

		9/21/01		5597		1		0		0		2252																				-353		2251.813824		-45		-45		-1.76		11.23		23.18

		9/24/01		5748		1		0		1		-3496																				-202		2251.813824		151		0		-1.01		11.23		22.43

		9/25/01		5742		0		0		1		-3496																				-209		2245.3984		-6		-6		-1.04		11.20		22.40

		9/26/01		5774		1		0		1		-3496																				-176		2277.47552		32		32		-0.88		11.36		22.56

		9/27/01		5854		0		1		1		-3496																				-96		2357.66832		80		80		-0.48		11.76		22.96

		9/28/01		5774		0		0		0		2277																				-176		2277.47552		-80		-80		-0.88		11.36		22.56

		10/1/01		5915		1		0		0		2277																				-35		2277.47552		141		0		-0.18		11.36		21.86

		10/2/01		5886		0		0		1		-3609																				-64		2277.47552		-29		0		-0.32		11.36		22.00

		10/3/01		5934		0		0		1		-3609																				-16		2325.5912		48		48		-0.08		11.60		22.24

		10/4/01		5902		1		0		1		-3609																				-48		2293.51408		-32		-32		-0.24		11.44		22.08

		10/8/01		5777		1		0		1		-3609																				-173		2168.413312		-125		-125		-0.86		10.82		21.46

		10/9/01		6104		0		0		1		-3609																				154		2495.599936		327		327		0.77		12.45		23.09

		10/10/01		6098		0		0		1		-3609																				148		2489.184512		-6		-6		0.74		12.42		23.06

		10/11/01		6101		0		0		1		-3609																				151		2492.392224		3		3		0.75		12.43		23.07

		10/12/01		6095		0		1		1		-3609																				144		2485.9768		-6		-6		0.72		12.40		23.04

		10/15/01		5921		0		1		0		2313																				-29		2312.760352		-173		-173		-0.14		11.54		22.18

		10/16/01		5742		0		1		0		2313																				-209		2312.760352		-180		0		-1.04		11.54		23.07

		10/17/01		5735		0		1		0		2313																				-215		2312.760352		-6		0		-1.07		11.54		23.10

		10/18/01		5732		1		0		0		2313																				-218		2312.760352		-3		0		-1.09		11.54		23.12

		10/19/01		5822		0		1		1		-3509																				-128		2312.760352		90		0		-0.64		11.54		22.67

		10/22/01		5774		0		0		0		2265																				-176		2264.644672		-48		-48		-0.88		11.30		22.43

		10/23/01		5748		1		0		0		2265																				-202		2264.644672		-26		0		-1.01		11.30		22.56

		10/24/01		5867		0		0		1		-3602																				-83		2264.644672		119		0		-0.42		11.30		21.97

		10/25/01		5790		1		0		1		-3602																				-160		2187.659584		-77		-77		-0.80		10.91		21.58

		10/26/01		5909		1		0		1		-3602																				-42		2306.344928		119		119		-0.21		11.50		22.18

		10/29/01		5883		0		1		1		-3602																				-67		2280.683232		-26		-26		-0.34		11.38		22.05

		10/30/01		5854		1		0		0		2252																				-96		2251.813824		-29		-29		-0.48		11.23		21.90

		10/31/01		5934		0		0		1		-3682																				-16		2251.813824		80		0		-0.08		11.23		21.50

		11/2/01		5966		0		1		1		-3682																				16		2283.890944		32		32		0.08		11.39		21.66

		11/5/01		5966		1		0		0		2284																				16		2283.890944		0		0		0.08		11.39		21.66

		11/6/01		6095		1		0		1		-3811																				144		2283.890944		128		0		0.72		11.39		21.02

		11/7/01		6133		0		0		1		-3811																				183		2322.383488		38		38		0.91		11.58		21.22

		11/8/01		6095		0		1		1		-3811																				144		2283.890944		-38		-38		0.72		11.39		21.02

		11/9/01		5950		1		0		0		2140																				0		2139.543904		-144		-144		0.00		10.67		20.30

		11/12/01		6130		1		0		1		-3990																				180		2139.543904		180		0		0.90		10.67		19.41

		11/13/01		6255		1		0		1		-3990																				305		2264.644672		125		125		1.52		11.30		20.03

		11/14/01		6245		0		1		1		-3990																				295		2255.021536		-10		-10		1.47		11.25		19.98

		11/15/01		6201		1		0		0		2210																				250		2210.113568		-45		-45		1.25		11.02		19.76

		11/16/01		6178		0		1		1		-3968																				228		2210.113568		-22		0		1.14		11.02		19.87

		11/19/01		6095		0		0		0		2127																				144		2126.713056		-83		-83		0.72		10.61		19.46

		11/20/01		6130		1		0		0		2127																				180		2126.713056		35		0		0.90		10.61		19.28

		11/21/01		6111		0		0		1		-3984																				160		2126.713056		-19		0		0.80		10.61		19.38

		11/22/01		6127		0		1		1		-3984																				176		2142.751616		16		16		0.88		10.69		19.46

		11/23/01		5966		0		0		0		1982																				16		1982.366016		-160		-160		0.08		9.89		18.66

		11/26/01		5950		1		0		0		1982																				0		1982.366016		-16		0		0.00		9.89		18.74

		11/27/01		6034		1		0		1		-4051																				83		1982.366016		83		0		0.42		9.89		18.32

		11/28/01		6107		0		1		1		-4051																				157		2056.143392		74		74		0.78		10.26		18.69

		11/29/01		6127		0		1		0		2075																				176		2075.389664		19		19		0.88		10.35		18.78

		11/30/01		6030		0		0		0		2075																				80		2075.389664		-96		0		0.40		10.35		19.26

		12/3/01		5925		1		0		0		2075																				-26		2075.389664		-106		0		-0.13		10.35		19.79

		12/4/01		6063		1		0		1		-3987																				112		2075.389664		138		0		0.56		10.35		19.10

		12/5/01		6303		0		0		1		-3987																				353		2315.968064		241		241		1.76		11.55		20.30

		12/6/01		6255		0		1		1		-3987																				305		2267.852384		-48		-48		1.52		11.31		20.06

		12/7/01		6197		1		0		0		2210																				247		2210.113568		-58		-58		1.23		11.02		19.78

		12/10/01		6255		1		0		1		-4045																				305		2210.113568		58		0		1.52		11.02		19.49

		12/11/01		6322		1		0		1		-4045																				372		2277.47552		67		67		1.86		11.36		19.82

		12/12/01		6371		0		1		1		-4045																				420		2325.5912		48		48		2.10		11.60		20.06

		12/13/01		6329		0		1		0		2284																				379		2283.890944		-42		-42		1.89		11.39		19.86

		12/14/01		6229		0		0		0		2284																				279		2283.890944		-99		0		1.39		11.39		20.35

		12/17/01		6191		0		0		0		2284																				241		2283.890944		-38		0		1.20		11.39		20.54

		12/18/01		6207		0		1		0		2284																				257		2283.890944		16		0		1.28		11.39		20.46

		12/19/01		6120		0		0		0		2284																				170		2283.890944		-87		0		0.85		11.39		20.90

		12/20/01		6130		1		0		0		2284																				180		2283.890944		10		0		0.90		11.39		20.85

		12/21/01		6152		0		1		1		-3869																				202		2283.890944		22		0		1.01		11.39		20.74

		12/27/01		6130		1		0		0		2261																				180		2261.43696		-22		-22		0.90		11.28		20.62

		12/28/01		6281		0		0		1		-4019																				330		2261.43696		151		0		1.65		11.28		19.87

		1/2/02		6303		0		0		1		-4019																				353		2283.890944		22		22		1.76		11.39		19.98

		1/3/02		6303		1		0		1		-4019																				353		2283.890944		0		0		1.76		11.39		19.98

		1/4/02		6338		1		0		1		-4019																				388		2319.175776		35		35		1.94		11.57		20.16

		1/7/02		6306		0		0		1		-4019																				356		2287.098656		-32		-32		1.78		11.41		20.00

		1/8/02		6319		0		1		1		-4019																				369		2299.929504		13		13		1.84		11.47		20.06

		1/9/02		6313		0		1		0		2294																				362		2293.51408		-6		-6		1.81		11.44		20.03

		1/10/02		6268		0		0		0		2294																				318		2293.51408		-45		0		1.58		11.44		20.26

		1/11/02		6281		1		0		0		2294																				330		2293.51408		13		0		1.65		11.44		20.19

		1/14/02		6377		0		1		1		-4083																				427		2293.51408		96		0		2.13		11.44		19.71

		1/15/02		6329		1		0		0		2245																				379		2245.3984		-48		-48		1.89		11.20		19.47

		1/16/02		6399		0		0		1		-4154																				449		2245.3984		71		0		2.24		11.20		19.12

		1/17/02		6374		1		0		1		-4154																				423		2219.736704		-26		-26		2.11		11.07		18.99

		1/18/02		6480		0		1		1		-4154																				529		2325.5912		106		106		2.64		11.60		19.52

		1/21/02		6415		0		0		0		2261																				465		2261.43696		-64		-64		2.32		11.28		19.20

		1/22/02		6403		0		0		0		2261																				452		2261.43696		-13		0		2.26		11.28		19.26

		1/23/02		6399		1		0		0		2261																				449		2261.43696		-3		0		2.24		11.28		19.28

		1/24/02		6454		0		1		1		-4192																				504		2261.43696		55		0		2.51		11.28		19.01

		1/25/02		6473		0		1		0		2281																				523		2280.683232		19		19		2.61		11.38		19.10

		1/28/02		6406		1		0		0		2281																				455		2280.683232		-67		0		2.27		11.38		19.44

		1/29/02		6448		1		0		1		-4167																				497		2280.683232		42		0		2.48		11.38		19.23

		1/30/02		6435		0		0		1		-4167																				484		2267.852384		-13		-13		2.42		11.31		19.17

		1/31/02		6451		1		0		1		-4167																				500		2283.890944		16		16		2.50		11.39		19.25

		2/1/02		6576		1		0		1		-4167																				626		2408.991712		125		125		3.12		12.02		19.87

		2/4/02		6553		0		1		1		-4167																				603		2386.537728		-22		-22		3.01		11.90		19.76

		2/5/02		6534		1		0		0		2367																				584		2367.291456		-19		-19		2.91		11.81		19.66

		2/6/02		6640		0		1		1		-4273																				690		2367.291456		106		0		3.44		11.81		19.14

		2/7/02		6489		1		0		0		2217																				539		2216.528992		-151		-151		2.69		11.06		18.38

		2/8/02		6496		0		0		1		-4279																				545		2216.528992		6		0		2.72		11.06		18.35

		2/11/02		6518		0		0		1		-4279																				568		2238.982976		22		22		2.83		11.17		18.46

		2/13/02		6512		0		1		1		-4279																				561		2232.567552		-6		-6		2.80		11.14		18.43

		2/14/02		6486		1		0		0		2207																				536		2206.905856		-26		-26		2.67		11.01		18.30

		2/15/02		6576		0		1		1		-4369																				626		2206.905856		90		0		3.12		11.01		17.86

		2/18/02		6496		0		0		0		2127																				545		2126.713056		-80		-80		2.72		10.61		17.46

		2/19/02		6502		0		1		0		2127																				552		2126.713056		6		0		2.75		10.61		17.42

		2/20/02		6448		0		0		0		2127																				497		2126.713056		-55		0		2.48		10.61		17.70

		2/21/02		6467		0		1		0		2127																				516		2126.713056		19		0		2.58		10.61		17.60

		2/22/02		6451		0		1		0		2127																				500		2126.713056		-16		0		2.50		10.61		17.68

		2/25/02		6319		1		0		0		2127																				369		2126.713056		-132		0		1.84		10.61		18.34

		2/26/02		6460		0		1		1		-4334																				510		2126.713056		141		0		2.54		10.61		17.63

		2/27/02		6387		0		1		0		2053																				436		2052.93568		-74		-74		2.18		10.24		17.26

		2/28/02		6313		1		0		0		2053																				362		2052.93568		-74		0		1.81		10.24		17.63

		3/1/02		6508		0		1		1		-4456																				558		2052.93568		196		0		2.78		10.24		16.66

		3/4/02		6438		0		1		0		1982																				488		1982.366016		-71		-71		2.43		9.89		16.30

		3/5/02		6377		1		0		0		1982																				427		1982.366016		-61		0		2.13		9.89		16.61

		3/6/02		6467		1		0		1		-4484																				516		1982.366016		90		0		2.58		9.89		16.16

		3/7/02		6608		0		1		1		-4484																				658		2123.505344		141		141		3.28		10.59		16.86

		3/8/02		6473		0		1		0		1989																				523		1988.78144		-135		-135		2.61		9.92		16.19

		3/11/02		6448		1		0		0		1989																				497		1988.78144		-26		0		2.48		9.92		16.32

		3/12/02		6435		1		0		1		-4446																				484		1988.78144		-13		0		2.42		9.92		16.38

		3/13/02		6473		0		1		1		-4446																				523		2027.273984		38		38		2.61		10.11		16.58

		3/14/02		6367		0		0		0		1921																				417		1921.419488		-106		-106		2.08		9.58		16.05

		3/15/02		6374		0		1		0		1921																				423		1921.419488		6		0		2.11		9.58		16.02

		3/18/02		6329		0		1		0		1921																				379		1921.419488		-45		0		1.89		9.58		16.24

		3/19/02		6326		0		0		0		1921																				375		1921.419488		-3		0		1.87		9.58		16.26

		3/20/02		6345		0		1		0		1921																				395		1921.419488		19		0		1.97		9.58		16.16

		3/21/02		6306		1		0		0		1921																				356		1921.419488		-38		0		1.78		9.58		16.35

		3/22/02		6319		0		0		1		-4398																				369		1921.419488		13		0		1.84		9.58		16.29

		3/25/02		6313		0		1		1		-4398																				362		1915.004064		-6		-6		1.81		9.55		16.26

		3/26/02		6277		0		0		0		1880																				327		1879.719232		-35		-35		1.63		9.38		16.08

		3/27/02		6277		1		0		0		1880																				327		1879.719232		0		0		1.63		9.38		16.08

		3/28/02		6303		0		1		1		-4423																				353		1879.719232		26		0		1.76		9.38		15.95

		4/2/02		6258		0		1		0		1835																				308		1834.811264		-45		-45		1.54		9.15		15.73

		4/3/02		6146		0		0		0		1835																				196		1834.811264		-112		0		0.98		9.15		16.29

		4/4/02		6143		0		1		0		1835																				192		1834.811264		-3		0		0.96		9.15		16.30

		4/5/02		6175		0		0		0		1835																				225		1834.811264		32		0		1.12		9.15		16.14

		4/8/02		6146		1		0		0		1835																				196		1834.811264		-29		0		0.98		9.15		16.29

		4/9/02		6156		1		0		1		-4321																				205		1834.811264		10		0		1.02		9.15		16.24

		4/10/02		6265		1		0		1		-4321																				314		1943.873472		109		109		1.57		9.70		16.78

		4/11/02		6354		0		0		1		-4321																				404		2033.689408		90		90		2.02		10.14		17.23

		4/12/02		6310		0		0		1		-4321																				359		1988.78144		-45		-45		1.79		9.92		17.01

		4/15/02		6191		1		0		1		-4321																				241		1870.096096		-119		-119		1.20		9.33		16.42

		4/16/02		6255		1		0		1		-4321																				305		1934.250336		64		64		1.52		9.65		16.74

		4/17/02		6236		1		0		1		-4321																				285		1915.004064		-19		-19		1.42		9.55		16.64

		4/18/02		6332		1		0		1		-4321																				382		2011.235424		96		96		1.90		10.03		17.12

		4/19/02		6396		0		1		1		-4321																				446		2075.389664		64		64		2.22		10.35		17.44

		4/22/02		6303		0		1		0		1982																				353		1982.366016		-93		-93		1.76		9.89		16.98

		4/23/02		6335		0		0		0		1982																				385		1982.366016		32		0		1.92		9.89		16.82

		4/24/02		6329		0		0		0		1982																				379		1982.366016		-6		0		1.89		9.89		16.85

		4/26/02		6380		0		0		0		1982																				430		1982.366016		51		0		2.14		9.89		16.59

		4/29/02		6412		0		1		0		1982																				462		1982.366016		32		0		2.30		9.89		16.43

		4/30/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/2/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/3/02		6419		1		0		0		1982																				468		1982.366016		6		0		2.34		9.89		16.40

		5/6/02		6399		1		0		1		-4417																				449		1982.366016		-19		0		2.24		9.89		16.50

		5/7/02		6784		0		0		1		-4417																				834		2367.291456		385		385		4.16		11.81		18.42

		5/8/02		6794		0		0		1		-4417																				844		2376.914592		10		10		4.21		11.86		18.46

		5/9/02		6842		1		0		1		-4417																				892		2425.030272		48		48		4.45		12.10		18.70

		5/10/02		7214		1		0		1		-4417																				1264		2797.124864		372		372		6.30		13.95		20.56

		5/13/02		7474		0		0		1		-4417																				1524		3056.949536		260		260		7.60		15.25		21.86

		5/14/02		7371		0		0		1		-4417																				1421		2954.302752		-103		-103		7.09		14.74		21.34

		5/15/02		7346		0		1		1		-4417																				1395		2928.641056		-26		-26		6.96		14.61		21.22

		5/16/02		6961		0		1		0		2544																				1010		2543.715616		-385		-385		5.04		12.69		19.30

		5/17/02		6557		1		0		0		2544																				606		2543.715616		-404		0		3.02		12.69		21.31

		5/20/02		6845		0		0		1		-4302																				895		2543.715616		289		0		4.46		12.69		19.87

		5/21/02		6784		0		1		1		-4302																				834		2482.769088		-61		-61		4.16		12.38		19.57

		5/22/02		6605		0		0		0		2303																				654		2303.137216		-180		-180		3.26		11.49		18.67

		5/23/02		6640		1		0		0		2303																				690		2303.137216		35		0		3.44		11.49		18.50

		5/24/02		6993		0		0		1		-4690																				1043		2303.137216		353		0		5.20		11.49		16.74

		5/27/02		6836		1		0		1		-4690																				885		2145.959328		-157		-157		4.42		10.70		15.95

		5/28/02		7336		0		0		1		-4690																				1386		2646.3624		500		500		6.91		13.20		18.45

		5/29/02		7246		0		1		1		-4690																				1296		2556.546464		-90		-90		6.46		12.75		18.00

		5/31/02		7073		0		1		0		2383																				1123		2383.330016		-173		-173		5.60		11.89		17.14

		6/3/02		6733		0		0		0		2383																				783		2383.330016		-340		0		3.90		11.89		18.83

		6/4/02		6714		0		0		0		2383																				763		2383.330016		-19		0		3.81		11.89		18.93

		6/5/02		6743		1		0		0		2383																				792		2383.330016		29		0		3.95		11.89		18.78

		6/6/02		6861		0		1		1		-4478																				911		2383.330016		119		0		4.54		11.89		18.19

		6/7/02		6675		0		1		0		2197																				725		2197.28272		-186		-186		3.62		10.96		17.26

		6/11/02		6624		0		1		0		2197																				674		2197.28272		-51		0		3.36		10.96		17.52

		6/12/02		6371		0		1		0		2197																				420		2197.28272		-253		0		2.10		10.96		18.78

		6/13/02		6204		0		1		0		2197																				253		2197.28272		-167		0		1.26		10.96		19.62

		6/14/02		6220		0		1		0		2197																				269		2197.28272		16		0		1.34		10.96		19.54

		6/17/02		6245		0		0		0		2197																				295		2197.28272		26		0		1.47		10.96		19.41

		6/18/02		6143		1		0		0		2197																				192		2197.28272		-103		0		0.96		10.96		19.92

		6/19/02		6255		1		0		1		-4058																				305		2197.28272		112		0		1.52		10.96		19.36

		6/20/02		6448		0		0		1		-4058																				497		2389.74544		192		192		2.48		11.92		20.32

		6/21/02		6329		0		1		0		2271																				379		2271.060096		-119		-119		1.89		11.33		19.73





Cimpor1

		



Buy and hold

Negociação1

Negociação2



Cimpor2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5934		0		0		0		0				Resultado final:				3955				"Buy and hold":				379								Ret(BH)		Ret(N)

		6/13/00		5950		0		0		0		0								19.73								1.89				0		0		0		0

		6/14/00		5934		0		1		0		0				Nº. de negócios:				134												-16		0		-16		0

		6/15/00		5742		1		0		-1		5742																				-209		0		-192		0

		6/16/00		6415		1		0		1		-7089																				465		-673.61952		674		-674

		6/19/00		6415		0		1		1		-7089																				465		-673.61952		0		0

		6/20/00		6258		1		0		-1		5427																				308		-830.797408		-157		-157

		6/21/00		6303		0		1		1		-7179																				353		-875.705376		45		-45

		6/23/00		6207		0		1		-1		5235																				257		-971.936736		-96		-96

		6/26/00		6194		0		0		-1		5235																				244		-959.105888		-13		13

		6/27/00		6156		0		0		-1		5235																				205		-920.613344		-38		38

		6/28/00		6149		1		0		-1		5235																				199		-914.19792		-6		6

		6/29/00		6175		1		0		1		-7115																				225		-939.859616		26		-26

		6/30/00		6335		1		0		1		-7115																				385		-779.474016		160		160

		7/3/00		6383		1		0		1		-7115																				433		-731.358336		48		48

		7/4/00		6415		1		0		1		-7115																				465		-699.281216		32		32

		7/5/00		6560		0		0		1		-7115																				609		-554.934176		144		144

		7/6/00		6550		0		1		1		-7115																				600		-564.557312		-10		-10

		7/7/00		6451		1		0		-1		5787																				500		-663.996384		-99		-99

		7/10/00		6486		1		0		1		-7185																				536		-699.281216		35		-35

		7/11/00		6563		0		0		1		-7185																				613		-622.296128		77		77

		7/12/00		6576		0		0		1		-7185																				626		-609.46528		13		13

		7/13/00		6573		0		0		1		-7185				Sharpe Ratio (SR):																622		-612.672992		-3		-3

		7/14/00		6576		0		0		1		-7185				Média do retorno:								SR(BH)*:		SR(N)*:						626		-609.46528		3		3

		7/17/00		6579		0		0		1		-7185				1405.32		2503.09						1.166		1.641						629		-606.257568		3		3

		7/18/00		6592		0		0		1		-7185				Desv. padrão do retorno:																642		-593.42672		13		13

		7/19/00		6582		0		0		1		-7185				1205.58		1525.75						SR(BH)**:		SR(N)**:						632		-603.049856		-10		-10

		7/20/00		6736		0		0		1		-7185												0.005		0.050						786		-449.07968		154		154

		7/21/00		6784		1		0		1		-7185				Notas:																834		-400.964		48		48

		7/24/00		7057		1		0		1		-7185																				1107		-128.30848		273		273

		7/25/00		7362		0		0		1		-7185				- Ret(BH): Retorno do Buy and Hold.																1411		176.42416		305		305

		7/26/00		7253		1		0		1		-7185				- Ret(N): Retorno da Negociação.																1302		67.361952		-109		-109

		7/27/00		7458		0		0		1		-7185				- Baseline para a SR: 0%.																1508		272.65552		205		205

		7/28/00		7564		0		1		1		-7185																				1613		378.510016		106		106

		7/31/00		7282		0		0		-1		7378																				1331		96.23136		-282		-282

		8/1/00		7346		0		1		-1		7378																				1395		32.07712		64		-64

		8/2/00		7301		0		0		-1		7378																				1350		76.985088		-45		45

		8/3/00		7304		1		0		-1		7378																				1354		73.777376		3		-3

		8/4/00		7378		1		0		1		-7378																				1427		0		74		-74

		8/7/00		7432		0		0		1		-7378																				1482		54.531104		55		55

		8/8/00		7506		0		0		1		-7378																				1556		128.30848		74		74

		8/9/00		7506		0		0		1		-7378																				1556		128.30848		0		0

		8/10/00		7519		0		0		1		-7378																				1569		141.139328		13		13

		8/11/00		7509		1		0		1		-7378																				1559		131.516192		-10		-10

		8/14/00		7538		1		0		1		-7378																				1588		160.3856		29		29

		8/16/00		7622		1		0		1		-7378																				1671		243.786112		83		83

		8/17/00		7673		1		0		1		-7378																				1723		295.109504		51		51

		8/18/00		7779		0		0		1		-7378																				1828		400.964		106		106

		8/21/00		7779		1		0		1		-7378																				1828		400.964		0		0

		8/22/00		8006		0		0		1		-7378																				2056		628.711552		228		228

		8/23/00		7929		0		0		1		-7378																				1979		551.726464		-77		-77

		8/24/00		7763		1		0		1		-7378																				1812		384.92544		-167		-167

		8/25/00		7968		0		1		1		-7378																				2018		590.219008		205		205

		8/28/00		7920		0		1		-1		8462																				1970		542.103328		-48		-48

		8/29/00		7817		0		0		-1		8462																				1867		644.750112		-103		103

		8/30/00		7830		0		1		-1		8462																				1880		631.919264		13		-13

		8/31/00		7788		0		1		-1		8462																				1838		673.61952		-42		42

		9/1/00		7699		0		1		-1		8462																				1748		763.435456		-90		90

		9/4/00		7557		0		0		-1		8462																				1607		904.574784		-141		141

		9/5/00		7580		0		0		-1		8462																				1630		882.1208		22		-22

		9/6/00		7602		1		0		-1		8462																				1652		859.666816		22		-22

		9/7/00		7715		1		0		1		-6967																				1764		747.396896		112		-112

		9/8/00		7974		0		1		1		-6967																				2024		1007.221568		260		260

		9/11/00		7878		0		0		-1		8789																				1928		910.990208		-96		-96

		9/12/00		7910		0		1		-1		8789																				1960		878.913088		32		-32

		9/13/00		7872		0		0		-1		8789																				1921		917.405632		-38		38

		9/14/00		7859		1		0		-1		8789																				1909		930.23648		-13		13

		9/15/00		7910		0		0		1		-7031																				1960		878.913088		51		-51

		9/18/00		7891		1		0		1		-7031																				1941		859.666816		-19		-19

		9/19/00		7955		1		0		1		-7031																				2005		923.821056		64		64

		9/20/00		7997		1		0		1		-7031																				2047		965.521312		42		42

		9/21/00		8125		1		0		1		-7031																				2175		1093.829792		128		128

		9/22/00		8067		1		0		1		-7031																				2117		1036.090976		-58		-58

		9/25/00		8119		1		0		1		-7031																				2168		1087.414368		51		51

		9/26/00		8180		1		0		1		-7031																				2229		1148.360896		61		61

		9/27/00		8212		1		0		1		-7031																				2261		1180.438016		32		32

		9/28/00		8218		1		0		1		-7031																				2268		1186.85344		6		6

		9/29/00		8276		1		0		1		-7031																				2326		1244.592256		58		58

		10/2/00		8282		0		1		1		-7031																				2332		1251.00768		6		6

		10/3/00		8196		1		0		-1		9360																				2245		1164.399456		-87		-87

		10/4/00		8263		1		0		1		-7166																				2313		1097.037504		67		-67

		10/6/00		8295		1		0		1		-7166																				2345		1129.114624		32		32

		10/9/00		8263		1		0		1		-7166																				2313		1097.037504		-32		-32

		10/10/00		8324		0		0		1		-7166																				2374		1157.984032		61		61

		10/11/00		8308		0		1		1		-7166																				2358		1141.945472		-16		-16

		10/12/00		8215		0		0		-1		9264																				2265		1048.921824		-93		-93

		10/13/00		8173		0		0		-1		9264																				2223		1090.62208		-42		42

		10/16/00		8122		0		0		-1		9264																				2172		1141.945472		-51		51

		10/17/00		8340		0		0		-1		9264																				2390		923.821056		218		-218

		10/18/00		8253		1		0		-1		9264																				2303		1010.42928		-87		87

		10/19/00		8340		0		0		1		-7416																				2390		923.821056		87		-87

		10/20/00		8340		0		1		1		-7416																				2390		923.821056		0		0

		10/23/00		8311		0		1		-1		9206																				2361		894.951648		-29		-29

		10/24/00		8212		0		0		-1		9206																				2261		994.39072		-99		99

		10/25/00		8183		1		0		-1		9206																				2233		1023.260128		-29		29

		10/26/00		8340		0		0		1		-7474																				2390		866.08224		157		-157

		10/27/00		8340		0		0		1		-7474																				2390		866.08224		0		0

		10/30/00		8298		0		0		1		-7474																				2348		824.381984		-42		-42

		10/31/00		8391		1		0		1		-7474																				2441		917.405632		93		93

		11/2/00		8443		0		1		1		-7474																				2492		968.729024		51		51

		11/3/00		8372		0		0		-1		9270																				2422		898.15936		-71		-71

		11/6/00		8398		0		0		-1		9270																				2447		872.497664		26		-26

		11/7/00		8356		0		0		-1		9270																				2406		914.19792		-42		42

		11/8/00		8385		1		0		-1		9270																				2435		885.328512		29		-29

		11/9/00		8404		0		0		1		-7538																				2454		866.08224		19		-19

		11/10/00		8430		0		0		1		-7538																				2480		891.743936		26		26

		11/13/00		8382		0		0		1		-7538																				2431		843.628256		-48		-48

		11/14/00		8414		1		0		1		-7538																				2464		875.705376		32		32

		11/15/00		8423		0		0		1		-7538																				2473		885.328512		10		10

		11/16/00		8363		0		0		1		-7538																				2412		824.381984		-61		-61

		11/17/00		8423		0		0		1		-7538																				2473		885.328512		61		61

		11/20/00		8404		0		1		1		-7538																				2454		866.08224		-19		-19

		11/21/00		8398		1		0		-1		9257																				2447		859.666816		-6		-6

		11/22/00		8353		0		0		1		-7448																				2403		904.574784		-45		45

		11/23/00		8372		1		0		1		-7448																				2422		923.821056		19		19

		11/24/00		8388		0		0		1		-7448																				2438		939.859616		16		16

		11/27/00		8391		1		0		1		-7448																				2441		943.067328		3		3

		11/28/00		8388		1		0		1		-7448																				2438		939.859616		-3		-3

		11/29/00		8414		0		1		1		-7448																				2464		965.521312		26		26

		11/30/00		8391		1		0		-1		9334																				2441		943.067328		-22		-22

		12/4/00		8423		1		0		1		-7512																				2473		910.990208		32		-32

		12/5/00		8439		0		0		1		-7512																				2489		927.028768		16		16

		12/6/00		8472		0		1		1		-7512																				2521		959.105888		32		32

		12/7/00		8456		0		0		-1		9399																				2505		943.067328		-16		-16

		12/11/00		8494		0		0		-1		9399																				2544		904.574784		38		-38

		12/12/00		8456		0		0		-1		9399																				2505		943.067328		-38		38

		12/13/00		8456		0		0		-1		9399																				2505		943.067328		0		0

		12/14/00		8459		1		0		-1		9399																				2508		939.859616		3		-3

		12/15/00		8497		0		0		1		-7596																				2547		901.367072		38		-38

		12/18/00		8504		0		1		1		-7596																				2553		907.782496		6		6

		12/19/00		8475		0		0		-1		9354																				2524		878.913088		-29		-29

		12/20/00		8500		0		1		-1		9354																				2550		853.251392		26		-26

		12/21/00		8500		1		0		-1		9354																				2550		853.251392		0		0

		12/22/00		8500		0		0		1		-7647																				2550		853.251392		0		0

		12/27/00		8407		0		0		1		-7647																				2457		760.227744		-93		-93

		12/28/00		8504		0		0		1		-7647																				2553		856.459104		96		96

		12/29/00		8516		0		0		1		-7647																				2566		869.289952		13		13

		1/2/01		8427		0		0		1		-7647																				2476		779.474016		-90		-90

		1/3/01		8472		0		1		1		-7647																				2521		824.381984		45		45

		1/4/01		8340		0		0		-1		9033																				2390		692.865792		-132		-132

		1/5/01		8186		0		0		-1		9033																				2236		846.835968		-154		154

		1/8/01		8385		0		1		-1		9033																				2435		647.957824		199		-199

		1/9/01		8202		1		0		-1		9033																				2252		830.797408		-183		183

		1/10/01		8279		1		0		1		-7525																				2329		753.81232		77		-77

		1/11/01		8456		1		0		1		-7525																				2505		930.23648		176		176

		1/12/01		8504		1		0		1		-7525																				2553		978.35216		48		48

		1/15/01		8549		1		0		1		-7525																				2598		1023.260128		45		45

		1/16/01		8504		0		0		1		-7525																				2553		978.35216		-45		-45

		1/17/01		8533		1		0		1		-7525																				2582		1007.221568		29		29

		1/18/01		8581		0		0		1		-7525																				2630		1055.337248		48		48

		1/19/01		8581		0		1		1		-7525																				2630		1055.337248		0		0

		1/22/01		8456		1		0		-1		9386																				2505		930.23648		-125		-125

		1/23/01		8587		1		0		1		-7788																				2637		798.720288		132		-132

		1/24/01		8581		1		0		1		-7788																				2630		792.304864		-6		-6

		1/25/01		8767		1		0		1		-7788																				2816		978.35216		186		186

		1/26/01		8917		1		0		1		-7788																				2967		1129.114624		151		151

		1/29/01		8982		0		0		1		-7788																				3031		1193.268864		64		64

		1/30/01		8953		1		0		1		-7788																				3002		1164.399456		-29		-29

		1/31/01		8985		1		0		1		-7788																				3034		1196.476576		32		32

		2/1/01		9302		0		0		1		-7788																				3352		1514.040064		318		318

		2/2/01		9367		1		0		1		-7788																				3416		1578.194304		64		64

		2/5/01		9302		1		0		1		-7788																				3352		1514.040064		-64		-64

		2/6/01		9399		0		0		1		-7788																				3448		1610.271424		96		96

		2/7/01		9399		0		0		1		-7788																				3448		1610.271424		0		0

		2/8/01		9399		0		1		1		-7788																				3448		1610.271424		0		0

		2/9/01		9017		0		1		-1		10245																				3067		1228.553696		-382		-382

		2/12/01		8683		0		0		-1		10245																				2733		1562.155744		-334		334

		2/13/01		8658		1		0		-1		10245																				2707		1587.81744		-26		26

		2/14/01		8600		1		0		1		-6954																				2650		1645.556256		-58		58

		2/15/01		8664		1		0		1		-6954																				2714		1709.710496		64		64

		2/16/01		8828		1		0		1		-6954																				2877		1873.303808		164		164

		2/19/01		8837		1		0		1		-6954																				2887		1882.926944		10		10

		2/20/01		9142		0		0		1		-6954																				3192		2187.659584		305		305

		2/21/01		9087		1		0		1		-6954																				3137		2133.12848		-55		-55

		2/22/01		9103		1		0		1		-6954																				3153		2149.16704		16		16

		2/23/01		9190		1		0		1		-6954																				3240		2235.775264		87		87

		2/26/01		9225		1		0		1		-6954																				3275		2271.060096		35		35

		2/28/01		9354		1		0		1		-6954																				3403		2399.368576		128		128

		3/1/01		9354		1		0		1		-6954																				3403		2399.368576		0		0

		3/2/01		9444		0		0		1		-6954																				3493		2489.184512		90		90

		3/5/01		9431		1		0		1		-6954																				3480		2476.353664		-13		-13

		3/6/01		9623		0		1		1		-6954																				3673		2668.816384		192		192

		3/7/01		9594		0		0		-1		12234																				3644		2639.946976		-29		-29

		3/8/01		9559		1		0		-1		12234																				3609		2675.231808		-35		35

		3/9/01		9623		0		0		1		-7012																				3673		2611.077568		64		-64

		3/12/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/13/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/14/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/15/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/16/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/19/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/20/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/21/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/22/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/23/01		9572		0		1		1		-7012																				3622		2559.754176		-51		-51

		3/26/01		9498		0		1		-1		11984																				3548		2485.9768		-74		-74

		3/27/01		9360		1		0		-1		11984																				3410		2623.908416		-138		138

		3/28/01		9655		1		0		1		-7326																				3705		2328.798912		295		-295

		3/29/01		10268		0		0		1		-7326																				4318		2941.471902		613		613

		3/30/01		10634		1		0		1		-7326																				4683		3307.151072		366		366

		4/2/01		10942		1		0		1		-7326																				4991		3615.091422		308		308

		4/3/01		11387		0		0		1		-7326																				5437		4060.963392		446		446

		4/4/01		11246		0		1		1		-7326																				5296		3919.824062		-141		-141

		4/5/01		11227		0		0		-1		15128																				5277		3900.577792		-19		-19

		4/6/01		10970		1		0		-1		15128																				5020		4157.194752		-257		257

		4/9/01		10906		0		0		1		-6685																				4956		4221.348992		-64		64

		4/10/01		10929		0		0		1		-6685																				4978		4243.802972		22		22

		4/11/01		10393		0		1		1		-6685																				4443		3708.115072		-536		-536

		4/12/01		9110		0		1		-1		11535																				3160		2425.030272		-1283		-1283

		4/17/01		8661		0		1		-1		11535																				2711		2874.109952		-449		449

		4/18/01		8391		0		1		-1		11535																				2441		3143.55776		-269		269

		4/19/01		8164		1		0		-1		11535																				2213		3371.305312		-228		228

		4/20/01		8805		0		0		1		-6075																				2855		2729.762912		642		-642

		4/23/01		8404		0		0		1		-6075																				2454		2328.798912		-401		-401

		4/24/01		8661		1		0		1		-6075																				2711		2585.415872		257		257

		4/26/01		8946		1		0		1		-6075																				2996		2870.90224		285		285

		4/27/01		8917		0		1		1		-6075																				2967		2842.032832		-29		-29

		4/30/01		8603		0		0		-1		11131																				2653		2527.677056		-314		-314

		5/2/01		8789		0		1		-1		11131																				2839		2341.62976		186		-186

		5/3/01		8500		0		0		-1		11131																				2550		2630.32384		-289		289

		5/4/01		8552		1		0		-1		11131																				2601		2579.000448		51		-51

		5/7/01		8581		1		0		1		-6030																				2630		2550.13104		29		-29

		5/8/01		8674		0		0		1		-6030																				2723		2643.154688		93		93

		5/9/01		8645		0		1		1		-6030																				2694		2614.28528		-29		-29

		5/10/01		8568		0		1		-1		11105																				2617		2537.300192		-77		-77

		5/11/01		8398		0		1		-1		11105																				2447		2707.308928		-170		170

		5/14/01		8116		0		0		-1		11105																				2165		2989.587584		-282		282

		5/15/01		8212		1		0		-1		11105																				2261		2893.356224		96		-96

		5/16/01		8247		1		0		1		-5389																				2297		2858.071392		35		-35

		5/17/01		8308		0		1		1		-5389																				2358		2919.01792		61		61

		5/18/01		8019		0		1		-1		10650																				2069		2630.32384		-289		-289

		5/21/01		7715		0		1		-1		10650																				1764		2935.05648		-305		305

		5/22/01		7509		0		0		-1		10650																				1559		3140.350048		-205		205

		5/23/01		7490		1		0		-1		10650																				1540		3159.59632		-19		19

		5/24/01		7702		0		0		1		-4754																				1751		2947.887328		212		-212

		5/25/01		7763		1		0		1		-4754																				1812		3008.833856		61		61

		5/28/01		8337		1		0		1		-4754																				2387		3583.014304		574		574

		5/29/01		8619		0		1		1		-4754																				2669		3865.29296		282		282

		5/30/01		8090		0		0		-1		11426																				2140		3336.02048		-529		-529

		5/31/01		8083		0		1		-1		11426																				2133		3342.435904		-6		6

		6/1/01		7891		1		0		-1		11426																				1941		3534.898624		-192		192

		6/4/01		8180		0		0		1		-4933																				2229		3246.204544		289		-289

		6/5/01		8045		0		0		1		-4933																				2095		3111.48064		-135		-135

		6/6/01		8019		1		0		1		-4933																				2069		3085.818944		-26		-26

		6/7/01		7971		0		0		1		-4933																				2021		3037.703264		-48		-48

		6/8/01		7843		0		1		1		-4933																				1893		2909.394784		-128		-128

		6/11/01		7548		0		0		-1		10162																				1597		2614.28528		-295		-295

		6/12/01		7631		0		0		-1		10162																				1681		2530.884768		83		-83

		6/13/01		7506		1		0		-1		10162																				1556		2655.985536		-125		125

		6/15/01		7843		0		1		1		-5524																				1893		2319.175776		337		-337

		6/18/01		7634		0		1		-1		9745																				1684		2110.674496		-209		-209

		6/19/01		7378		0		1		-1		9745																				1427		2367.291456		-257		257

		6/20/01		7278		0		1		-1		9745																				1328		2466.730528		-99		99

		6/21/01		7275		1		0		-1		9745																				1325		2469.93824		-3		3

		6/22/01		7403		0		1		1		-5062																				1453		2341.62976		128		-128

		6/25/01		7349		0		0		-1		9636																				1399		2287.098656		-55		-55

		6/26/01		7384		0		0		-1		9636																				1434		2251.813824		35		-35

		6/27/01		7362		0		1		-1		9636																				1411		2274.267808		-22		22

		6/28/01		7063		0		0		-1		9636																				1113		2572.585024		-298		298

		6/29/01		7073		1		0		-1		9636																				1123		2562.961888		10		-10

		7/2/01		7342		0		0		1		-5049																				1392		2293.51408		269		-269

		7/3/01		7314		1		0		1		-5049																				1363		2264.644672		-29		-29

		7/4/01		7394		1		0		1		-5049																				1443		2344.837472		80		80

		7/5/01		7477		1		0		1		-5049																				1527		2428.237984		83		83

		7/6/01		7699		0		1		1		-5049																				1748		2649.570112		221		221

		7/9/01		7410		0		0		-1		9771																				1460		2360.876032		-289		-289

		7/10/01		7458		0		1		-1		9771																				1508		2312.760352		48		-48

		7/11/01		7381		0		0		-1		9771																				1431		2389.74544		-77		77

		7/12/01		7535		0		1		-1		9771																				1585		2235.775264		154		-154

		7/13/01		7471		0		0		-1		9771																				1520		2299.929504		-64		64

		7/16/01		7493		1		0		-1		9771																				1543		2277.47552		22		-22

		7/17/01		7522		0		0		1		-5273																				1572		2248.606112		29		-29

		7/18/01		7490		0		0		1		-5273																				1540		2216.528992		-32		-32

		7/19/01		7506		0		0		1		-5273																				1556		2232.567552		16		16

		7/20/01		7445		0		0		1		-5273																				1495		2171.621024		-61		-61

		7/23/01		7452		0		0		1		-5273																				1501		2178.036448		6		6

		7/24/01		7416		0		1		1		-5273																				1466		2142.751616		-35		-35

		7/25/01		7381		0		1		-1		9488																				1431		2107.466784		-35		-35

		7/26/01		7163		0		0		-1		9488																				1213		2325.5912		-218		218

		7/27/01		7314		1		0		-1		9488																				1363		2174.828736		151		-151

		7/30/01		7310		0		0		1		-5132																				1360		2178.036448		-3		3

		7/31/01		7474		0		0		1		-5132																				1524		2341.62976		164		164

		8/1/01		7426		0		1		1		-5132																				1476		2293.51408		-48		-48

		8/2/01		7426		0		1		-1		9719																				1476		2293.51408		0		0

		8/3/01		6576		0		1		-1		9719																				626		3143.55776		-850		850

		8/6/01		6316		0		1		-1		9719																				366		3403.382432		-260		260

		8/7/01		6104		0		0		-1		9719																				154		3615.091424		-212		212

		8/8/01		6098		1		0		-1		9719																				148		3621.506848		-6		6

		8/9/01		6133		1		0		1		-2547																				183		3586.222016		35		-35

		8/10/01		6383		1		0		1		-2547																				433		3836.423552		250		250

		8/13/01		6415		1		0		1		-2547																				465		3868.500672		32		32

		8/14/01		6897		0		0		1		-2547																				946		4349.657472		481		481

		8/16/01		6800		0		1		1		-2547																				850		4253.426112		-96		-96

		8/17/01		6537		0		1		-1		10528																				587		3990.393728		-263		-263

		8/20/01		6396		0		0		-1		10528																				446		4131.533056		-141		141

		8/21/01		6303		0		0		-1		10528																				353		4224.556704		-93		93

		8/22/01		6415		1		0		-1		10528																				465		4112.286784		112		-112

		8/23/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/24/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/27/01		6464		0		0		1		-2303																				513		4160.402464		48		48

		37131		6419		0		1		1		-2303																				468		4115.494496		-45		-45

		37132		6332		0		0		-1		10361																				382		4028.886272		-87		-87

		37133		6338		0		0		-1		10361																				388		4022.470848		6		-6

		37134		6415		0		0		-1		10361																				465		3945.48576		77		-77

		37137		6415		0		0		-1		10361																				465		3945.48576		0		0

		37138		6422		0		1		-1		10361																				472		3939.070336		6		-6

		37139		6371		0		1		-1		10361																				420		3990.393728		-51		51

		37140		6322		0		1		-1		10361																				372		4038.509408		-48		48

		37141		6146		0		1		-1		10361																				196		4214.933568		-176		176

		37144		5809		0		1		-1		10361																				-141		4551.743328		-337		337

		37145		5690		0		1		-1		10361																				-260		4670.428672		-119		119

		37146		5588		0		0		-1		10361																				-362		4773.075456		-103		103

		37147		5620		1		0		-1		10361																				-330		4740.998336		32		-32

		37148		5655		0		0		1		-949																				-295		4705.713504		35		-35

		37151		5469		1		0		1		-949																				-481		4519.666208		-186		-186

		37152		5591		1		0		1		-949																				-359		4641.559264		122		122

		37153		5774		0		0		1		-949																				-176		4824.398848		183		183

		37154		5642		0		1		1		-949																				-308		4692.882656		-132		-132

		37155		5597		1		0		-1		10245																				-353		4647.974688		-45		-45

		37158		5748		1		0		1		-1251																				-202		4497.212224		151		-151

		37159		5742		0		0		1		-1251																				-209		4490.7968		-6		-6

		37160		5774		1		0		1		-1251																				-176		4522.87392		32		32

		37161		5854		0		1		1		-1251																				-96		4603.06672		80		80

		37162		5774		0		0		-1		10297																				-176		4522.87392		-80		-80

		37165		5915		1		0		-1		10297																				-35		4381.734592		141		-141

		37166		5886		0		0		1		-1476																				-64		4410.604		-29		29

		37167		5934		0		0		1		-1476																				-16		4458.71968		48		48

		37168		5902		1		0		1		-1476																				-48		4426.64256		-32		-32

		37172		5777		1		0		1		-1476																				-173		4301.541792		-125		-125

		37173		6104		0		0		1		-1476																				154		4628.728416		327		327

		37174		6098		0		0		1		-1476																				148		4622.312992		-6		-6

		37175		6101		0		0		1		-1476																				151		4625.520704		3		3

		37176		6095		0		1		1		-1476																				144		4619.10528		-6		-6

		37179		5921		0		1		-1		10367																				-29		4445.888832		-173		-173

		37180		5742		0		1		-1		10367																				-209		4625.520704		-180		180

		37181		5735		0		1		-1		10367																				-215		4631.936128		-6		6

		37182		5732		1		0		-1		10367																				-218		4635.14384		-3		3

		37183		5822		0		1		1		-1277																				-128		4545.327904		90		-90

		37186		5774		0		0		-1		10271																				-176		4497.212224		-48		-48

		37187		5748		1		0		-1		10271																				-202		4522.87392		-26		26

		37188		5867		0		0		1		-1463																				-83		4404.188576		119		-119

		37189		5790		1		0		1		-1463																				-160		4327.203488		-77		-77

		37190		5909		1		0		1		-1463																				-42		4445.888832		119		119

		37193		5883		0		1		1		-1463																				-67		4420.227136		-26		-26

		37194		5854		1		0		-1		10245																				-96		4391.357728		-29		-29

		37195		5934		0		0		1		-1623																				-16		4311.164928		80		-80

		37197		5966		0		1		1		-1623																				16		4343.242048		32		32

		37200		5966		1		0		-1		10310																				16		4343.242048		0		0

		37201		6095		1		0		1		-1880																				144		4214.933568		128		-128

		37202		6133		0		0		1		-1880																				183		4253.426112		38		38

		37203		6095		0		1		1		-1880																				144		4214.933568		-38		-38

		37204		5950		1		0		-1		10021																				0		4070.586528		-144		-144

		37207		6130		1		0		1		-2239																				180		3890.954656		180		-180

		37208		6255		1		0		1		-2239																				305		4016.055424		125		125

		37209		6245		0		1		1		-2239																				295		4006.432288		-10		-10

		37210		6201		1		0		-1		10162																				250		3961.52432		-45		-45

		37211		6178		0		1		1		-2194																				228		3983.978304		-22		22

		37214		6095		0		0		-1		9995																				144		3900.577792		-83		-83

		37215		6130		1		0		-1		9995																				180		3865.29296		35		-35

		37216		6111		0		0		1		-2226																				160		3884.539232		-19		19

		37217		6127		0		1		1		-2226																				176		3900.577792		16		16

		37218		5966		0		0		-1		9707																				16		3740.192192		-160		-160

		37221		5950		1		0		-1		9707																				0		3756.230752		-16		16

		37222		6034		1		0		1		-2361																				83		3672.83024		83		-83

		37223		6107		0		1		1		-2361																				157		3746.607616		74		74

		37224		6127		0		1		-1		9893																				176		3765.853888		19		19

		37225		6030		0		0		-1		9893																				80		3862.085248		-96		96

		37228		5925		1		0		-1		9893																				-26		3967.939744		-106		106

		37229		6063		1		0		1		-2233																				112		3830.008128		138		-138

		37230		6303		0		0		1		-2233																				353		4070.586528		241		241

		37231		6255		0		1		1		-2233																				305		4022.470848		-48		-48

		37232		6197		1		0		-1		10162																				247		3964.732032		-58		-58

		37235		6255		1		0		1		-2348																				305		3906.993216		58		-58

		37236		6322		1		0		1		-2348																				372		3974.355168		67		67

		37237		6371		0		1		1		-2348																				420		4022.470848		48		48

		37238		6329		0		1		-1		10310																				379		3980.770592		-42		-42

		37239		6229		0		0		-1		10310																				279		4080.209664		-99		99

		37242		6191		0		0		-1		10310																				241		4118.702208		-38		38

		37243		6207		0		1		-1		10310																				257		4102.663648		16		-16

		37244		6120		0		0		-1		10310																				170		4189.271872		-87		87

		37245		6130		1		0		-1		10310																				180		4179.648736		10		-10

		37246		6152		0		1		1		-1995																				202		4157.194752		22		-22

		37252		6130		1		0		-1		10265																				180		4134.740768		-22		-22

		37253		6281		0		0		1		-2297																				330		3983.978304		151		-151

		37258		6303		0		0		1		-2297																				353		4006.432288		22		22

		37259		6303		1		0		1		-2297																				353		4006.432288		0		0

		37260		6338		1		0		1		-2297																				388		4041.71712		35		35

		37263		6306		0		0		1		-2297																				356		4009.64		-32		-32

		37264		6319		0		1		1		-2297																				369		4022.470848		13		13

		37265		6313		0		1		-1		10329																				362		4016.055424		-6		-6

		37266		6268		0		0		-1		10329																				318		4060.963392		-45		45

		37267		6281		1		0		-1		10329																				330		4048.132544		13		-13

		37270		6377		0		1		1		-2425																				427		3951.901184		96		-96

		37271		6329		1		0		-1		10233																				379		3903.785504		-48		-48

		37272		6399		0		0		1		-2566																				449		3833.21584		71		-71

		37273		6374		1		0		1		-2566																				423		3807.554144		-26		-26

		37274		6480		0		1		1		-2566																				529		3913.40864		106		106

		37277		6415		0		0		-1		10265																				465		3849.2544		-64		-64

		37278		6403		0		0		-1		10265																				452		3862.085248		-13		13

		37279		6399		1		0		-1		10265																				449		3865.29296		-3		3

		37280		6454		0		1		1		-2643																				504		3810.761856		55		-55

		37281		6473		0		1		-1		10303																				523		3830.008128		19		19

		37284		6406		1		0		-1		10303																				455		3897.37008		-67		67

		37285		6448		1		0		1		-2592																				497		3855.669824		42		-42

		37286		6435		0		0		1		-2592																				484		3842.838976		-13		-13

		37287		6451		1		0		1		-2592																				500		3858.877536		16		16

		37288		6576		1		0		1		-2592																				626		3983.978304		125		125

		37291		6553		0		1		1		-2592																				603		3961.52432		-22		-22

		37292		6534		1		0		-1		10476																				584		3942.278048		-19		-19

		37293		6640		0		1		1		-2804																				690		3836.423552		106		-106

		37294		6489		1		0		-1		10175																				539		3685.661088		-151		-151

		37295		6496		0		0		1		-2816																				545		3679.245664		6		-6

		37298		6518		0		0		1		-2816																				568		3701.699648		22		22

		37300		6512		0		1		1		-2816																				561		3695.284224		-6		-6

		37301		6486		1		0		-1		10156																				536		3669.622528		-26		-26

		37302		6576		0		1		1		-2996																				626		3579.806592		90		-90

		37305		6496		0		0		-1		9995																				545		3499.613792		-80		-80

		37306		6502		0		1		-1		9995																				552		3493.198368		6		-6

		37307		6448		0		0		-1		9995																				497		3547.729472		-55		55

		37308		6467		0		1		-1		9995																				516		3528.4832		19		-19

		37309		6451		0		1		-1		9995																				500		3544.52176		-16		16

		37312		6319		1		0		-1		9995																				369		3676.037952		-132		132

		37313		6460		0		1		1		-2925																				510		3534.898624		141		-141

		37314		6387		0		1		-1		9848																				436		3461.121248		-74		-74

		37315		6313		1		0		-1		9848																				362		3534.898624		-74		74

		37316		6508		0		1		1		-3169																				558		3339.228192		196		-196

		37319		6438		0		1		-1		9707																				488		3268.658528		-71		-71

		37320		6377		1		0		-1		9707																				427		3329.605056		-61		61

		37321		6467		1		0		1		-3227																				516		3239.78912		90		-90

		37322		6608		0		1		1		-3227																				658		3380.928448		141		141

		37323		6473		0		1		-1		9719																				523		3246.204544		-135		-135

		37326		6448		1		0		-1		9719																				497		3271.86624		-26		26

		37327		6435		1		0		1		-3150																				484		3284.697088		-13		13

		37328		6473		0		1		1		-3150																				523		3323.189632		38		38

		37329		6367		0		0		-1		9585																				417		3217.335136		-106		-106

		37330		6374		0		1		-1		9585																				423		3210.919712		6		-6

		37333		6329		0		1		-1		9585																				379		3255.82768		-45		45

		37334		6326		0		0		-1		9585																				375		3259.035392		-3		3

		37335		6345		0		1		-1		9585																				395		3239.78912		19		-19

		37336		6306		1		0		-1		9585																				356		3278.281664		-38		38

		37337		6319		0		0		1		-3054																				369		3265.450816		13		-13

		37340		6313		0		1		1		-3054																				362		3259.035392		-6		-6

		37341		6277		0		0		-1		9501																				327		3223.75056		-35		-35

		37342		6277		1		0		-1		9501																				327		3223.75056		0		0

		37343		6303		0		1		1		-3105																				353		3198.088864		26		-26

		37348		6258		0		1		-1		9411																				308		3153.180896		-45		-45

		37349		6146		0		0		-1		9411																				196		3265.450816		-112		112

		37350		6143		0		1		-1		9411																				192		3268.658528		-3		3

		37351		6175		0		0		-1		9411																				225		3236.581408		32		-32

		37354		6146		1		0		-1		9411																				196		3265.450816		-29		29

		37355		6156		1		0		1		-2900																				205		3255.82768		10		-10

		37356		6265		1		0		1		-2900																				314		3364.889888		109		109

		37357		6354		0		0		1		-2900																				404		3454.705824		90		90

		37358		6310		0		0		1		-2900																				359		3409.797856		-45		-45

		37361		6191		1		0		1		-2900																				241		3291.112512		-119		-119

		37362		6255		1		0		1		-2900																				305		3355.266752		64		64

		37363		6236		1		0		1		-2900																				285		3336.02048		-19		-19

		37364		6332		1		0		1		-2900																				382		3432.25184		96		96

		37365		6396		0		1		1		-2900																				446		3496.40608		64		64

		37368		6303		0		1		-1		9707																				353		3403.382432		-93		-93

		37369		6335		0		0		-1		9707																				385		3371.305312		32		-32

		37370		6329		0		0		-1		9707																				379		3377.720736		-6		6

		37372		6380		0		0		-1		9707																				430		3326.397344		51		-51

		37375		6412		0		1		-1		9707																				462		3294.320224		32		-32

		37376		6412		0		0		-1		9707																				462		3294.320224		0		0

		37378		6412		0		0		-1		9707																				462		3294.320224		0		0

		37379		6419		1		0		-1		9707																				468		3287.9048		6		-6

		37382		6399		1		0		1		-3092																				449		3307.151072		-19		19

		37383		6784		0		0		1		-3092																				834		3692.076512		385		385

		37384		6794		0		0		1		-3092																				844		3701.699648		10		10

		37385		6842		1		0		1		-3092																				892		3749.815328		48		48

		37386		7214		1		0		1		-3092																				1264		4121.90992		372		372

		37389		7474		0		0		1		-3092																				1524		4381.734592		260		260

		37390		7371		0		0		1		-3092																				1421		4279.087808		-103		-103

		37391		7346		0		1		1		-3092																				1395		4253.426112		-26		-26

		37392		6961		0		1		-1		10829																				1010		3868.500672		-385		-385

		37393		6557		1		0		-1		10829																				606		4272.672384		-404		404

		37396		6845		0		0		1		-2861																				895		3983.978304		289		-289

		37397		6784		0		1		1		-2861																				834		3923.031776		-61		-61

		37398		6605		0		0		-1		10348																				654		3743.399904		-180		-180

		37399		6640		1		0		-1		10348																				690		3708.115072		35		-35

		37400		6993		0		0		1		-3638																				1043		3355.266752		353		-353

		37403		6836		1		0		1		-3638																				885		3198.088864		-157		-157

		37404		7336		0		0		1		-3638																				1386		3698.491936		500		500

		37405		7246		0		1		1		-3638																				1296		3608.676		-90		-90

		37407		7073		0		1		-1		10508																				1123		3435.459552		-173		-173

		37410		6733		0		0		-1		10508																				783		3775.477024		-340		340

		37411		6714		0		0		-1		10508																				763		3794.723296		-19		19

		37412		6743		1		0		-1		10508																				792		3765.853888		29		-29

		37413		6861		0		1		1		-3214																				911		3647.168544		119		-119

		37414		6675		0		1		-1		10136																				725		3461.121248		-186		-186

		37418		6624		0		1		-1		10136																				674		3512.44464		-51		51

		37419		6371		0		1		-1		10136																				420		3765.853888		-253		253

		37420		6204		0		1		-1		10136																				253		3932.654912		-167		167

		37421		6220		0		1		-1		10136																				269		3916.616352		16		-16

		37424		6245		0		0		-1		10136																				295		3890.954656		26		-26

		37425		6143		1		0		-1		10136																				192		3993.60144		-103		103

		37426		6255		1		0		1		-2374																				305		3881.33152		112		-112

		37427		6448		0		0		1		-2374																				497		4073.79424		192		192

		37428		6329		0		1		0		3955																				379		3955.108896		-119		-119





Cimpor2

		



Buy and hold

Negociação



EDP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		3729		0		0		0		0				Resultado final:				-855				"Buy and hold":				-1604								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		3759		0		0		0		0								-4.26								-8.00				0		0		0		0		0.00		0.00		0.00

		6/14/00		3785		0		0		0		0				Nº. de negócios:				71												26		0		26		0		0.13		0.00		0.00

		6/15/00		3829		0		1		0		0																				70		0		44		0		0.35		0.00		0.00

		6/16/00		3809		1		0		0		0																				50		0		-20		0		0.25		0.00		0.00

		6/19/00		3869		0		1		1		-3869																				110		0		60		0		0.55		0.00		-0.30

		6/20/00		3849		0		1		0		-20																				90		-20		-20		-20		0.45		-0.10		-0.40

		6/21/00		3809		0		0		0		-20																				50		-20		-40		0		0.25		-0.10		-0.20

		6/23/00		3799		0		1		0		-20																				40		-20		-10		0		0.20		-0.10		-0.15

		6/26/00		3749		0		1		0		-20																				-10		-20		-50		0		-0.05		-0.10		0.10

		6/27/00		3669		0		0		0		-20																				-90		-20		-80		0		-0.45		-0.10		0.50

		6/28/00		3659		0		1		0		-20																				-100		-20		-10		0		-0.50		-0.10		0.55

		6/29/00		3671		0		1		0		-20																				-88		-20		12		0		-0.44		-0.10		0.49

		6/30/00		3629		1		0		0		-20																				-130		-20		-42		0		-0.65		-0.10		0.70

		7/3/00		3633		0		0		1		-3653																				-126		-20		4		0		-0.63		-0.10		0.68

		7/4/00		3701		0		1		1		-3653																				-58		48		68		68		-0.29		0.24		1.02

		7/5/00		3689		0		1		0		36																				-70		36		-12		-12		-0.35		0.18		0.96

		7/6/00		3669		0		1		0		36																				-90		36		-20		0		-0.45		0.18		1.06

		7/7/00		3709		0		1		0		36				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-50		36		40		0		-0.25		0.18		0.86

		7/10/00		3609		0		1		0		36				2968				0.0022209909						0.32						-150		36		-100		0		-0.75		0.18		1.36

		7/11/00		3609		0		1		0		36																				-150		36		0		0		-0.75		0.18		1.36

		7/12/00		3569		0		0		0		36																				-190		36		-40		0		-0.95		0.18		1.56

		7/13/00		3609		0		1		0		36				Sharpe Ratio (SR):																-150		36		40		0		-0.75		0.18		1.36

		7/14/00		3609		0		1		0		36				Média do retorno:								SR(BH)*:		SR(N)*:						-150		36		0		0		-0.75		0.18		1.36

		7/17/00		3639		0		0		0		36				-792.07		-119.71						-1.628		-0.328						-120		36		30		0		-0.60		0.18		1.21

		7/18/00		3659		0		1		0		36				Desv. padrão do retorno:																-100		36		20		0		-0.50		0.18		1.11

		7/19/00		3609		0		0		0		36				486.51		365.37						SR(BH)**:		SR(N)**:						-150		36		-50		0		-0.75		0.18		1.36

		7/20/00		3599		0		0		0		36												-0.070		-0.063						-160		36		-10		0		-0.80		0.18		1.41

		7/21/00		3599		0		0		0		36				Notas:																-160		36		0		0		-0.80		0.18		1.41

		7/24/00		3609		0		1		0		36																				-150		36		10		0		-0.75		0.18		1.36

		7/25/00		3599		0		1		0		36				- Ret(BH): Retorno do Buy and Hold.																-160		36		-10		0		-0.80		0.18		1.41

		7/26/00		3539		0		0		0		36				- Ret(N): Retorno da Negociação.																-220		36		-60		0		-1.10		0.18		1.71

		7/27/00		3539		1		0		0		36				- Baseline para a SR: 0%.																-220		36		0		0		-1.10		0.18		1.71

		7/28/00		3649		0		0		1		-3613																				-110		36		110		0		-0.55		0.18		1.16

		7/31/00		3669		0		1		1		-3613																				-90		56		20		20		-0.45		0.28		1.26

		8/1/00		3659		0		0		0		46																				-100		46		-10		-10		-0.50		0.23		1.21

		8/2/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/3/00		3649		0		1		0		46																				-110		46		0		0		-0.55		0.23		1.26

		8/4/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/7/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/8/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/9/00		3629		0		1		0		46																				-130		46		-30		0		-0.65		0.23		1.36

		8/10/00		3629		0		1		0		46																				-130		46		0		0		-0.65		0.23		1.36

		8/11/00		3619		0		1		0		46																				-140		46		-10		0		-0.70		0.23		1.41

		8/14/00		3609		0		0		0		46																				-150		46		-10		0		-0.75		0.23		1.46

		8/16/00		3629		0		1		0		46																				-130		46		20		0		-0.65		0.23		1.36

		8/17/00		3589		0		1		0		46																				-170		46		-40		0		-0.85		0.23		1.56

		8/18/00		3539		0		1		0		46																				-220		46		-50		0		-1.10		0.23		1.81

		8/21/00		3528		0		0		0		46																				-231		46		-11		0		-1.15		0.23		1.86

		8/22/00		3539		0		1		0		46																				-220		46		11		0		-1.10		0.23		1.81

		8/23/00		3549		0		0		0		46																				-210		46		10		0		-1.05		0.23		1.76

		8/24/00		3518		1		0		0		46																				-241		46		-31		0		-1.20		0.23		1.91

		8/25/00		3589		0		1		1		-3543																				-170		46		71		0		-0.85		0.23		1.56

		8/28/00		3609		0		0		0		66																				-150		66		20		20		-0.75		0.33		1.66

		8/29/00		3599		0		1		0		66																				-160		66		-10		0		-0.80		0.33		1.71

		8/30/00		3599		0		1		0		66																				-160		66		0		0		-0.80		0.33		1.71

		8/31/00		3599		1		0		0		66																				-160		66		0		0		-0.80		0.33		1.71

		9/1/00		3659		0		0		1		-3593																				-100		66		60		0		-0.50		0.33		1.41

		9/4/00		3689		0		0		1		-3593																				-70		96		30		30		-0.35		0.48		1.56

		9/5/00		3699		0		1		1		-3593																				-60		106		10		10		-0.30		0.53		1.61

		9/6/00		3659		0		1		0		66																				-100		66		-40		-40		-0.50		0.33		1.41

		9/7/00		3619		0		0		0		66																				-140		66		-40		0		-0.70		0.33		1.61

		9/8/00		3639		1		0		0		66																				-120		66		20		0		-0.60		0.33		1.51

		9/11/00		3689		0		0		1		-3623																				-70		66		50		0		-0.35		0.33		1.26

		9/12/00		3709		0		0		1		-3623																				-50		86		20		20		-0.25		0.43		1.36

		9/13/00		3729		1		0		1		-3623																				-30		106		20		20		-0.15		0.53		1.46

		9/14/00		3799		1		0		1		-3623																				40		176		70		70		0.20		0.88		1.81

		9/15/00		3879		0		1		1		-3623																				120		256		80		80		0.60		1.28		2.20

		9/18/00		3809		0		0		0		186																				50		186		-70		-70		0.25		0.93		1.86

		9/19/00		3789		0		0		0		186																				30		186		-20		0		0.15		0.93		1.96

		9/20/00		3799		0		1		0		186																				40		186		10		0		0.20		0.93		1.91

		9/21/00		3729		0		1		0		186																				-30		186		-70		0		-0.15		0.93		2.25

		9/22/00		3669		1		0		0		186																				-90		186		-60		0		-0.45		0.93		2.55

		9/25/00		3799		0		1		1		-3613																				40		186		130		0		0.20		0.93		1.91

		9/26/00		3759		0		1		0		146																				0		146		-40		-40		0.00		0.73		1.71

		9/27/00		3739		0		1		0		146																				-20		146		-20		0		-0.10		0.73		1.81

		9/28/00		3619		0		1		0		146																				-140		146		-120		0		-0.70		0.73		2.40

		9/29/00		3619		0		1		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/2/00		3619		0		0		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/3/00		3649		0		1		0		146																				-110		146		30		0		-0.55		0.73		2.25

		10/4/00		3659		0		0		0		146																				-100		146		10		0		-0.50		0.73		2.20

		10/6/00		3679		0		1		0		146																				-80		146		20		0		-0.40		0.73		2.10

		10/9/00		3619		0		1		0		146																				-140		146		-60		0		-0.70		0.73		2.40

		10/10/00		3559		0		1		0		146																				-200		146		-60		0		-1.00		0.73		2.70

		10/11/00		3508		0		1		0		146																				-251		146		-51		0		-1.25		0.73		2.96

		10/12/00		3488		0		1		0		146																				-271		146		-20		0		-1.35		0.73		3.06

		10/13/00		3408		1		0		0		146																				-351		146		-80		0		-1.75		0.73		3.46

		10/16/00		3539		0		0		1		-3393																				-220		146		131		0		-1.10		0.73		2.80

		10/17/00		3508		0		1		1		-3393																				-251		115		-31		-31		-1.25		0.57		2.65

		10/18/00		3438		0		1		0		45																				-321		45		-70		-70		-1.60		0.22		2.30

		10/19/00		3398		0		1		0		45																				-361		45		-40		0		-1.80		0.22		2.50

		10/20/00		3258		0		1		0		45																				-501		45		-140		0		-2.50		0.22		3.20

		10/23/00		3208		0		0		0		45																				-551		45		-50		0		-2.75		0.22		3.45

		10/24/00		3218		1		0		0		45																				-541		45		10		0		-2.70		0.22		3.40

		10/25/00		3258		1		0		1		-3213																				-501		45		40		0		-2.50		0.22		3.20

		10/26/00		3308		0		1		1		-3213																				-451		95		50		50		-2.25		0.47		3.45

		10/27/00		3318		0		1		0		105																				-441		105		10		10		-2.20		0.52		3.50

		10/30/00		3278		0		1		0		105																				-481		105		-40		0		-2.40		0.52		3.70

		10/31/00		3258		0		1		0		105																				-501		105		-20		0		-2.50		0.52		3.80

		11/2/00		3228		0		1		0		105																				-531		105		-30		0		-2.65		0.52		3.95

		11/3/00		3188		1		0		0		105																				-571		105		-40		0		-2.85		0.52		4.15

		11/6/00		3208		1		0		1		-3103																				-551		105		20		0		-2.75		0.52		4.05

		11/7/00		3248		0		1		1		-3103																				-511		145		40		40		-2.55		0.72		4.24

		11/8/00		3248		0		0		0		145																				-511		145		0		0		-2.55		0.72		4.24

		11/9/00		3228		1		0		0		145																				-531		145		-20		0		-2.65		0.72		4.34

		11/10/00		3248		0		0		1		-3103																				-511		145		20		0		-2.55		0.72		4.24

		11/13/00		3238		0		1		1		-3103																				-521		135		-10		-10		-2.60		0.67		4.19

		11/14/00		3208		1		0		0		105																				-551		105		-30		-30		-2.75		0.52		4.05

		11/15/00		3218		0		0		1		-3113																				-541		105		10		0		-2.70		0.52		4.00

		11/16/00		3228		0		0		1		-3113																				-531		115		10		10		-2.65		0.57		4.05

		11/17/00		3238		0		0		1		-3113																				-521		125		10		10		-2.60		0.62		4.10

		11/20/00		3238		0		0		1		-3113																				-521		125		0		0		-2.60		0.62		4.10

		11/21/00		3258		1		0		1		-3113																				-501		145		20		20		-2.50		0.72		4.19

		11/22/00		3398		1		0		1		-3113																				-361		285		140		140		-1.80		1.42		4.89

		11/23/00		3458		0		1		1		-3113																				-301		345		60		60		-1.50		1.72		5.19

		11/24/00		3458		0		1		0		345																				-301		345		0		0		-1.50		1.72		5.19

		11/27/00		3438		0		1		0		345																				-321		345		-20		0		-1.60		1.72		5.29

		11/28/00		3398		1		0		0		345																				-361		345		-40		0		-1.80		1.72		5.49

		11/29/00		3428		0		0		1		-3083																				-331		345		30		0		-1.65		1.72		5.34

		11/30/00		3428		0		0		1		-3083																				-331		345		0		0		-1.65		1.72		5.34

		12/4/00		3468		0		0		1		-3083																				-291		385		40		40		-1.45		1.92		5.54

		12/5/00		3458		0		1		1		-3083																				-301		375		-10		-10		-1.50		1.87		5.49

		12/6/00		3468		0		1		0		385																				-291		385		10		10		-1.45		1.92		5.54

		12/7/00		3418		0		0		0		385																				-341		385		-50		0		-1.70		1.92		5.79

		12/11/00		3458		0		1		0		385																				-301		385		40		0		-1.50		1.92		5.59

		12/12/00		3388		0		1		0		385																				-371		385		-70		0		-1.85		1.92		5.94

		12/13/00		3348		0		0		0		385																				-411		385		-40		0		-2.05		1.92		6.14

		12/14/00		3338		0		0		0		385																				-421		385		-10		0		-2.10		1.92		6.19

		12/15/00		3328		0		0		0		385																				-431		385		-10		0		-2.15		1.92		6.24

		12/18/00		3358		0		0		0		385																				-401		385		30		0		-2.00		1.92		6.09

		12/19/00		3358		1		0		0		385																				-401		385		0		0		-2.00		1.92		6.09

		12/20/00		3388		0		1		1		-3003																				-371		385		30		0		-1.85		1.92		5.94

		12/21/00		3378		1		0		0		375																				-381		375		-10		-10		-1.90		1.87		5.89

		12/22/00		3448		1		0		1		-3073																				-311		375		70		0		-1.55		1.87		5.54

		12/27/00		3458		1		0		1		-3073																				-301		385		10		10		-1.50		1.92		5.59

		12/28/00		3518		1		0		1		-3073																				-241		445		60		60		-1.20		2.22		5.89

		12/29/00		3609		0		1		1		-3073																				-150		536		91		91		-0.75		2.67		6.34

		1/2/01		3528		0		0		0		455																				-231		455		-81		-81		-1.15		2.27		5.94

		1/3/01		3559		1		0		0		455																				-200		455		31		0		-1.00		2.27		5.79

		1/4/01		3629		0		1		1		-3174																				-130		455		70		0		-0.65		2.27		5.44

		1/5/01		3609		0		1		0		435																				-150		435		-20		-20		-0.75		2.17		5.34

		1/8/01		3528		0		1		0		435																				-231		435		-81		0		-1.15		2.17		5.74

		1/9/01		3388		0		0		0		435																				-371		435		-140		0		-1.85		2.17		6.44

		1/10/01		3388		1		0		0		435																				-371		435		0		0		-1.85		2.17		6.44

		1/11/01		3488		1		0		1		-3053																				-271		435		100		0		-1.35		2.17		5.94

		1/12/01		3559		0		1		1		-3053																				-200		506		71		71		-1.00		2.52		6.29

		1/15/01		3458		1		0		0		405																				-301		405		-101		-101		-1.50		2.02		5.79

		1/16/01		3468		0		0		1		-3063																				-291		405		10		0		-1.45		2.02		5.74

		1/17/01		3488		0		1		1		-3063																				-271		425		20		20		-1.35		2.12		5.84

		1/18/01		3428		0		1		0		365																				-331		365		-60		-60		-1.65		1.82		5.54

		1/19/01		3328		0		1		0		365																				-431		365		-100		0		-2.15		1.82		6.04

		1/22/01		3318		1		0		0		365																				-441		365		-10		0		-2.20		1.82		6.09

		1/23/01		3348		1		0		1		-2983																				-411		365		30		0		-2.05		1.82		5.94

		1/24/01		3388		0		1		1		-2983																				-371		405		40		40		-1.85		2.02		6.14

		1/25/01		3258		1		0		0		275																				-501		275		-130		-130		-2.50		1.37		5.49

		1/26/01		3408		1		0		1		-3133																				-351		275		150		0		-1.75		1.37		4.74

		1/29/01		3408		0		1		1		-3133																				-351		275		0		0		-1.75		1.37		4.74

		1/30/01		3398		1		0		0		265																				-361		265		-10		-10		-1.80		1.32		4.69

		1/31/01		3438		0		1		1		-3173																				-321		265		40		0		-1.60		1.32		4.49

		2/1/01		3418		0		1		0		245																				-341		245		-20		-20		-1.70		1.22		4.39

		2/2/01		3398		0		1		0		245																				-361		245		-20		0		-1.80		1.22		4.49

		2/5/01		3358		0		1		0		245																				-401		245		-40		0		-2.00		1.22		4.69

		2/6/01		3358		1		0		0		245																				-401		245		0		0		-2.00		1.22		4.69

		2/7/01		3418		0		1		1		-3173																				-341		245		60		0		-1.70		1.22		4.39

		2/8/01		3428		0		1		0		255																				-331		255		10		10		-1.65		1.27		4.44

		2/9/01		3338		0		0		0		255																				-421		255		-90		0		-2.10		1.27		4.89

		2/12/01		3358		1		0		0		255																				-401		255		20		0		-2.00		1.27		4.79

		2/13/01		3388		0		1		1		-3133																				-371		255		30		0		-1.85		1.27		4.64

		2/14/01		3348		0		0		0		215																				-411		215		-40		-40		-2.05		1.07		4.44

		2/15/01		3368		0		1		0		215																				-391		215		20		0		-1.95		1.07		4.34

		2/16/01		3358		0		1		0		215																				-401		215		-10		0		-2.00		1.07		4.39

		2/19/01		3298		0		1		0		215																				-461		215		-60		0		-2.30		1.07		4.69

		2/20/01		3268		0		1		0		215																				-491		215		-30		0		-2.45		1.07		4.84

		2/21/01		3258		0		0		0		215																				-501		215		-10		0		-2.50		1.07		4.89

		2/22/01		3258		0		1		0		215																				-501		215		0		0		-2.50		1.07		4.89

		2/23/01		3198		0		0		0		215																				-561		215		-60		0		-2.80		1.07		5.19

		2/26/01		3228		0		0		0		215																				-531		215		30		0		-2.65		1.07		5.04

		2/28/01		3218		0		0		0		215																				-541		215		-10		0		-2.70		1.07		5.09

		3/1/01		3228		0		1		0		215																				-531		215		10		0		-2.65		1.07		5.04

		3/2/01		3198		1		0		0		215																				-561		215		-30		0		-2.80		1.07		5.19

		3/5/01		3228		0		0		1		-3013																				-531		215		30		0		-2.65		1.07		5.04

		3/6/01		3228		0		1		1		-3013																				-531		215		0		0		-2.65		1.07		5.04

		3/7/01		3218		1		0		0		205																				-541		205		-10		-10		-2.70		1.02		4.99

		3/8/01		3268		0		1		1		-3063																				-491		205		50		0		-2.45		1.02		4.74

		3/9/01		3218		0		0		0		155																				-541		155		-50		-50		-2.70		0.77		4.49

		3/12/01		3218		0		1		0		155																				-541		155		0		0		-2.70		0.77		4.49

		3/13/01		3208		0		0		0		155																				-551		155		-10		0		-2.75		0.77		4.54

		3/14/01		3218		0		1		0		155																				-541		155		10		0		-2.70		0.77		4.49

		3/15/01		3198		0		0		0		155																				-561		155		-20		0		-2.80		0.77		4.59

		3/16/01		3178		0		1		0		155																				-581		155		-20		0		-2.90		0.77		4.69

		3/19/01		3168		0		0		0		155																				-591		155		-10		0		-2.95		0.77		4.74

		3/20/01		3168		0		1		0		155																				-591		155		0		0		-2.95		0.77		4.74

		3/21/01		3107		1		0		0		155																				-652		155		-61		0		-3.25		0.77		5.05

		3/22/01		3027		0		0		1		-2872																				-732		155		-80		0		-3.65		0.77		5.45

		3/23/01		3067		1		0		1		-2872																				-692		195		40		40		-3.45		0.97		5.65

		3/26/01		3087		0		1		1		-2872																				-672		215		20		20		-3.35		1.07		5.75

		3/27/01		3047		0		1		0		175																				-712		175		-40		-40		-3.55		0.87		5.55

		3/28/01		3027		0		0		0		175																				-732		175		-20		0		-3.65		0.87		5.65

		3/29/01		3017		1		0		0		175																				-742		175		-10		0		-3.70		0.87		5.70

		3/30/01		3077		0		1		1		-2902																				-682		175		60		0		-3.40		0.87		5.40

		4/2/01		3017		0		0		0		115																				-742		115		-60		-60		-3.70		0.57		5.10

		4/3/01		3007		1		0		0		115																				-752		115		-10		0		-3.75		0.57		5.15

		4/4/01		3007		1		0		1		-2892																				-752		115		0		0		-3.75		0.57		5.15

		4/5/01		3138		1		0		1		-2892																				-621		246		131		131		-3.10		1.23		5.80

		4/6/01		3128		0		1		1		-2892																				-631		236		-10		-10		-3.15		1.18		5.75

		4/9/01		3128		1		0		0		236																				-631		236		0		0		-3.15		1.18		5.75

		4/10/01		3178		1		0		1		-2942																				-581		236		50		0		-2.90		1.18		5.50

		4/11/01		3198		1		0		1		-2942																				-561		256		20		20		-2.80		1.28		5.60

		4/12/01		3228		0		0		1		-2942																				-531		286		30		30		-2.65		1.43		5.75

		4/17/01		3188		1		0		1		-2942																				-571		246		-40		-40		-2.85		1.23		5.55

		4/18/01		3258		0		0		1		-2942																				-501		316		70		70		-2.50		1.58		5.90

		4/19/01		3218		0		1		1		-2942																				-541		276		-40		-40		-2.70		1.38		5.70

		4/20/01		3128		0		1		0		186																				-631		186		-90		-90		-3.15		0.93		5.25

		4/23/01		3057		0		0		0		186																				-702		186		-71		0		-3.50		0.93		5.61

		4/24/01		3057		1		0		0		186																				-702		186		0		0		-3.50		0.93		5.61

		4/26/01		3037		0		0		1		-2851																				-722		186		-20		0		-3.60		0.93		5.71

		4/27/01		3057		0		1		1		-2851																				-702		206		20		20		-3.50		1.03		5.81

		4/30/01		3047		1		0		0		196																				-712		196		-10		-10		-3.55		0.98		5.76

		5/2/01		3057		0		0		1		-2861																				-702		196		10		0		-3.50		0.98		5.71

		5/3/01		3057		0		1		1		-2861																				-702		196		0		0		-3.50		0.98		5.71

		5/4/01		3027		1		0		0		166																				-732		166		-30		-30		-3.65		0.83		5.56

		5/7/01		3047		0		1		1		-2881																				-712		166		20		0		-3.55		0.83		5.46

		5/8/01		3027		0		0		0		146																				-732		146		-20		-20		-3.65		0.73		5.36

		5/9/01		3027		0		0		0		146																				-732		146		0		0		-3.65		0.73		5.36

		5/10/01		3037		0		0		0		146																				-722		146		10		0		-3.60		0.73		5.31

		5/11/01		3037		0		1		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/14/01		3037		0		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/15/01		3037		1		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/16/01		3067		0		0		1		-2921																				-692		146		30		0		-3.45		0.73		5.16

		5/17/01		3087		0		1		1		-2921																				-672		166		20		20		-3.35		0.83		5.26

		5/18/01		3057		0		1		0		136																				-702		136		-30		-30		-3.50		0.68		5.11

		5/21/01		2997		1		0		0		136																				-762		136		-60		0		-3.80		0.68		5.41

		5/22/01		3027		0		1		1		-2891																				-732		136		30		0		-3.65		0.68		5.26

		5/23/01		2987		0		0		0		96																				-772		96		-40		-40		-3.85		0.48		5.06

		5/24/01		2997		0		0		0		96																				-762		96		10		0		-3.80		0.48		5.01

		5/25/01		2997		0		1		0		96																				-762		96		0		0		-3.80		0.48		5.01

		5/28/01		2837		0		1		0		96																				-922		96		-160		0		-4.60		0.48		5.81

		5/29/01		2857		0		1		0		96																				-902		96		20		0		-4.50		0.48		5.71

		5/30/01		2827		1		0		0		96																				-932		96		-30		0		-4.65		0.48		5.86

		5/31/01		2897		1		0		1		-2801																				-862		96		70		0		-4.30		0.48		5.51

		6/1/01		2897		1		0		1		-2801																				-862		96		0		0		-4.30		0.48		5.51

		6/4/01		2917		1		0		1		-2801																				-842		116		20		20		-4.20		0.58		5.61

		6/5/01		2937		1		0		1		-2801																				-822		136		20		20		-4.10		0.68		5.71

		6/6/01		2977		0		0		1		-2801																				-782		176		40		40		-3.90		0.88		5.91

		6/7/01		2947		0		0		1		-2801																				-812		146		-30		-30		-4.05		0.73		5.76

		6/8/01		2947		0		0		1		-2801																				-812		146		0		0		-4.05		0.73		5.76

		6/11/01		2937		0		0		1		-2801																				-822		136		-10		-10		-4.10		0.68		5.71

		6/12/01		2937		0		1		1		-2801																				-822		136		0		0		-4.10		0.68		5.71

		6/13/01		2927		1		0		0		126																				-832		126		-10		-10		-4.15		0.63		5.66

		6/15/01		2947		0		0		1		-2821																				-812		126		20		0		-4.05		0.63		5.56

		6/18/01		2917		0		1		1		-2821																				-842		96		-30		-30		-4.20		0.48		5.41

		6/19/01		2867		0		1		0		46																				-892		46		-50		-50		-4.45		0.23		5.16

		6/20/01		2807		0		1		0		46																				-952		46		-60		0		-4.75		0.23		5.46

		6/21/01		2717		1		0		0		46																				-1042		46		-90		0		-5.20		0.23		5.91

		6/22/01		2807		0		0		1		-2761																				-952		46		90		0		-4.75		0.23		5.46

		6/25/01		2767		1		0		1		-2761																				-992		6		-40		-40		-4.95		0.03		5.26

		6/26/01		2787		0		0		1		-2761																				-972		26		20		20		-4.85		0.13		5.36

		6/27/01		2797		0		1		1		-2761																				-962		36		10		10		-4.80		0.18		5.41

		6/28/01		2757		1		0		0		-4																				-1002		-4		-40		-40		-5.00		-0.02		5.21

		6/29/01		2857		0		1		1		-2861																				-902		-4		100		0		-4.50		-0.02		4.71

		7/2/01		2847		0		1		0		-14																				-912		-14		-10		-10		-4.55		-0.07		4.66

		7/3/01		2827		1		0		0		-14																				-932		-14		-20		0		-4.65		-0.07		4.76

		7/4/01		2837		0		0		1		-2851																				-922		-14		10		0		-4.60		-0.07		4.71

		7/5/01		2837		0		0		1		-2851																				-922		-14		0		0		-4.60		-0.07		4.71

		7/6/01		2847		0		1		1		-2851																				-912		-4		10		10		-4.55		-0.02		4.76

		7/9/01		2807		0		1		0		-44																				-952		-44		-40		-40		-4.75		-0.22		4.56

		7/10/01		2807		1		0		0		-44																				-952		-44		0		0		-4.75		-0.22		4.56

		7/11/01		2807		0		1		1		-2851																				-952		-44		0		0		-4.75		-0.22		4.56

		7/12/01		2757		1		0		0		-94																				-1002		-94		-50		-50		-5.00		-0.47		4.31

		7/13/01		2797		1		0		1		-2891																				-962		-94		40		0		-4.80		-0.47		4.11

		7/16/01		2807		0		0		1		-2891																				-952		-84		10		10		-4.75		-0.42		4.16

		7/17/01		2817		0		0		1		-2891																				-942		-74		10		10		-4.70		-0.37		4.21

		7/18/01		2837		0		0		1		-2891																				-922		-54		20		20		-4.60		-0.27		4.31

		7/19/01		2857		1		0		1		-2891																				-902		-34		20		20		-4.50		-0.17		4.41

		7/20/01		2867		0		0		1		-2891																				-892		-24		10		10		-4.45		-0.12		4.46

		7/23/01		2877		0		1		1		-2891																				-882		-14		10		10		-4.40		-0.07		4.51

		7/24/01		2827		1		0		0		-64																				-932		-64		-50		-50		-4.65		-0.32		4.26

		7/25/01		2877		1		0		1		-2941																				-882		-64		50		0		-4.40		-0.32		4.01

		7/26/01		2947		1		0		1		-2941																				-812		6		70		70		-4.05		0.03		4.36

		7/27/01		2987		1		0		1		-2941																				-772		46		40		40		-3.85		0.23		4.56

		7/30/01		3017		0		1		1		-2941																				-742		76		30		30		-3.70		0.38		4.71

		7/31/01		3007		0		0		0		66																				-752		66		-10		-10		-3.75		0.33		4.66

		8/1/01		3017		0		1		0		66																				-742		66		10		0		-3.70		0.33		4.61

		8/2/01		2967		0		1		0		66																				-792		66		-50		0		-3.95		0.33		4.86

		8/3/01		2937		1		0		0		66																				-822		66		-30		0		-4.10		0.33		5.01

		8/6/01		2997		0		1		1		-2931																				-762		66		60		0		-3.80		0.33		4.71

		8/7/01		2977		1		0		0		46																				-782		46		-20		-20		-3.90		0.23		4.61

		8/8/01		2997		0		0		1		-2951																				-762		46		20		0		-3.80		0.23		4.51

		8/9/01		2977		0		0		1		-2951																				-782		26		-20		-20		-3.90		0.13		4.41

		8/10/01		2987		0		1		1		-2951																				-772		36		10		10		-3.85		0.18		4.46

		8/13/01		2937		0		1		0		-14																				-822		-14		-50		-50		-4.10		-0.07		4.21

		8/14/01		2897		1		0		0		-14																				-862		-14		-40		0		-4.30		-0.07		4.41

		8/16/01		2987		0		0		1		-3001																				-772		-14		90		0		-3.85		-0.07		3.96

		8/17/01		2957		0		0		1		-3001																				-802		-44		-30		-30		-4.00		-0.22		3.81

		8/20/01		2927		1		0		1		-3001																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/21/01		2947		1		0		1		-3001																				-812		-54		20		20		-4.05		-0.27		3.76

		8/22/01		2957		0		1		1		-3001																				-802		-44		10		10		-4.00		-0.22		3.81

		8/23/01		2927		0		0		0		-74																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/24/01		2917		0		0		0		-74																				-842		-74		-10		0		-4.20		-0.37		3.71

		8/27/01		2927		0		1		0		-74																				-832		-74		10		0		-4.15		-0.37		3.66

		37131		2897		0		1		0		-74																				-862		-74		-30		0		-4.30		-0.37		3.81

		37132		2847		1		0		0		-74																				-912		-74		-50		0		-4.55		-0.37		4.06

		37133		2907		0		1		1		-2981																				-852		-74		60		0		-4.25		-0.37		3.76

		37134		2877		0		1		0		-104																				-882		-104		-30		-30		-4.40		-0.52		3.61

		37137		2847		0		1		0		-104																				-912		-104		-30		0		-4.55		-0.52		3.76

		37138		2857		1		0		0		-104																				-902		-104		10		0		-4.50		-0.52		3.71

		37139		2877		1		0		1		-2981																				-882		-104		20		0		-4.40		-0.52		3.61

		37140		2897		1		0		1		-2981																				-862		-84		20		20		-4.30		-0.42		3.71

		37141		2907		0		0		1		-2981																				-852		-74		10		10		-4.25		-0.37		3.76

		37144		2897		0		0		1		-2981																				-862		-84		-10		-10		-4.30		-0.42		3.71

		37145		2917		0		1		1		-2981																				-842		-64		20		20		-4.20		-0.32		3.81

		37146		2757		0		1		0		-224																				-1002		-224		-160		-160		-5.00		-1.12		3.01

		37147		2707		0		1		0		-224																				-1052		-224		-50		0		-5.25		-1.12		3.26

		37148		2686		0		1		0		-224																				-1073		-224		-21		0		-5.35		-1.12		3.37

		37151		2416		0		0		0		-224																				-1343		-224		-270		0		-6.70		-1.12		4.71

		37152		2506		1		0		0		-224																				-1253		-224		90		0		-6.25		-1.12		4.26

		37153		2656		0		0		1		-2880																				-1103		-224		150		0		-5.50		-1.12		3.52

		37154		2636		0		1		1		-2880																				-1123		-244		-20		-20		-5.60		-1.22		3.42

		37155		2506		0		0		0		-374																				-1253		-374		-130		-130		-6.25		-1.87		2.77

		37158		2606		1		0		0		-374																				-1153		-374		100		0		-5.75		-1.87		2.27

		37159		2626		0		0		1		-3000																				-1133		-374		20		0		-5.65		-1.87		2.17

		37160		2636		1		0		1		-3000																				-1123		-364		10		10		-5.60		-1.82		2.22

		37161		2656		1		0		1		-3000																				-1103		-344		20		20		-5.50		-1.72		2.32

		37162		2827		0		0		1		-3000																				-932		-173		171		171		-4.65		-0.86		3.17

		37165		2857		0		0		1		-3000																				-902		-143		30		30		-4.50		-0.71		3.32

		37166		2837		0		1		1		-3000																				-922		-163		-20		-20		-4.60		-0.81		3.22

		37167		2707		1		0		0		-293																				-1052		-293		-130		-130		-5.25		-1.46		2.57

		37168		2807		1		0		1		-3100																				-952		-293		100		0		-4.75		-1.46		2.07

		37172		2817		1		0		1		-3100																				-942		-283		10		10		-4.70		-1.41		2.12

		37173		2877		0		0		1		-3100																				-882		-223		60		60		-4.40		-1.11		2.42

		37174		2877		1		0		1		-3100																				-882		-223		0		0		-4.40		-1.11		2.42

		37175		2947		0		0		1		-3100																				-812		-153		70		70		-4.05		-0.76		2.77

		37176		2897		0		0		1		-3100																				-862		-203		-50		-50		-4.30		-1.01		2.52

		37179		2857		0		1		1		-3100																				-902		-243		-40		-40		-4.50		-1.21		2.32

		37180		2857		0		0		0		-243																				-902		-243		0		0		-4.50		-1.21		2.32

		37181		2887		0		0		0		-243																				-872		-243		30		0		-4.35		-1.21		2.17

		37182		2857		1		0		0		-243																				-902		-243		-30		0		-4.50		-1.21		2.32

		37183		2897		0		1		1		-3140																				-862		-243		40		0		-4.30		-1.21		2.12

		37186		2837		1		0		0		-303																				-922		-303		-60		-60		-4.60		-1.51		1.83

		37187		2877		0		1		1		-3180																				-882		-303		40		0		-4.40		-1.51		1.63

		37188		2887		0		0		0		-293																				-872		-293		10		10		-4.35		-1.46		1.68

		37189		2907		0		1		0		-293																				-852		-293		20		0		-4.25		-1.46		1.58

		37190		2877		0		1		0		-293																				-882		-293		-30		0		-4.40		-1.46		1.73

		37193		2807		0		1		0		-293																				-952		-293		-70		0		-4.75		-1.46		2.07

		37194		2767		0		0		0		-293																				-992		-293		-40		0		-4.95		-1.46		2.27

		37195		2757		0		1		0		-293																				-1002		-293		-10		0		-5.00		-1.46		2.32

		37197		2686		0		1		0		-293																				-1073		-293		-71		0		-5.35		-1.46		2.68

		37200		2616		0		1		0		-293																				-1143		-293		-70		0		-5.70		-1.46		3.03

		37201		2586		0		0		0		-293																				-1173		-293		-30		0		-5.85		-1.46		3.18

		37202		2596		0		0		0		-293																				-1163		-293		10		0		-5.80		-1.46		3.13

		37203		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37204		2596		0		0		0		-293																				-1163		-293		-30		0		-5.80		-1.46		3.13

		37207		2616		0		1		0		-293																				-1143		-293		20		0		-5.70		-1.46		3.03

		37208		2596		0		1		0		-293																				-1163		-293		-20		0		-5.80		-1.46		3.13

		37209		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37210		2626		0		0		0		-293																				-1133		-293		0		0		-5.65		-1.46		2.98

		37211		2636		0		0		0		-293																				-1123		-293		10		0		-5.60		-1.46		2.93

		37214		2646		0		1		0		-293																				-1113		-293		10		0		-5.55		-1.46		2.88

		37215		2626		0		1		0		-293																				-1133		-293		-20		0		-5.65		-1.46		2.98

		37216		2566		0		1		0		-293																				-1193		-293		-60		0		-5.95		-1.46		3.28

		37217		2546		0		0		0		-293																				-1213		-293		-20		0		-6.05		-1.46		3.38

		37218		2566		0		0		0		-293																				-1193		-293		20		0		-5.95		-1.46		3.28

		37221		2556		0		1		0		-293																				-1203		-293		-10		0		-6.00		-1.46		3.33

		37222		2526		0		1		0		-293																				-1233		-293		-30		0		-6.15		-1.46		3.48

		37223		2536		0		0		0		-293																				-1223		-293		10		0		-6.10		-1.46		3.43

		37224		2526		0		1		0		-293																				-1233		-293		-10		0		-6.15		-1.46		3.48

		37225		2516		1		0		0		-293																				-1243		-293		-10		0		-6.20		-1.46		3.53

		37228		2526		0		1		1		-2819																				-1233		-293		10		0		-6.15		-1.46		3.48

		37229		2526		0		1		0		-293																				-1233		-293		0		0		-6.15		-1.46		3.48

		37230		2446		0		1		0		-293																				-1313		-293		-80		0		-6.55		-1.46		3.88

		37231		2416		1		0		0		-293																				-1343		-293		-30		0		-6.70		-1.46		4.03

		37232		2526		0		0		1		-2819																				-1233		-293		110		0		-6.15		-1.46		3.48

		37235		2536		0		1		1		-2819																				-1223		-283		10		10		-6.10		-1.41		3.53

		37236		2456		1		0		0		-363																				-1303		-363		-80		-80		-6.50		-1.81		3.13

		37237		2506		0		1		1		-2869																				-1253		-363		50		0		-6.25		-1.81		2.88

		37238		2466		0		0		0		-403																				-1293		-403		-40		-40		-6.45		-2.01		2.68

		37239		2466		0		1		0		-403																				-1293		-403		0		0		-6.45		-2.01		2.68

		37242		2456		1		0		0		-403																				-1303		-403		-10		0		-6.50		-2.01		2.73

		37243		2476		0		0		1		-2879																				-1283		-403		20		0		-6.40		-2.01		2.63

		37244		2466		0		1		1		-2879																				-1293		-413		-10		-10		-6.45		-2.06		2.58

		37245		2336		0		0		0		-543																				-1423		-543		-130		-130		-7.10		-2.71		1.93

		37246		2346		1		0		0		-543																				-1413		-543		10		0		-7.05		-2.71		1.88

		37252		2386		1		0		1		-2929																				-1373		-543		40		0		-6.85		-2.71		1.68

		37253		2446		0		0		1		-2929																				-1313		-483		60		60		-6.55		-2.41		1.98

		37258		2436		0		1		1		-2929																				-1323		-493		-10		-10		-6.60		-2.46		1.93

		37259		2416		0		0		0		-513																				-1343		-513		-20		-20		-6.70		-2.56		1.83

		37260		2416		0		1		0		-513																				-1343		-513		0		0		-6.70		-2.56		1.83

		37263		2386		0		1		0		-513																				-1373		-513		-30		0		-6.85		-2.56		1.98

		37264		2356		1		0		0		-513																				-1403		-513		-30		0		-7.00		-2.56		2.13

		37265		2376		0		1		1		-2889																				-1383		-513		20		0		-6.90		-2.56		2.03

		37266		2336		0		0		0		-553																				-1423		-553		-40		-40		-7.10		-2.76		1.83

		37267		2336		0		0		0		-553																				-1423		-553		0		0		-7.10		-2.76		1.83

		37270		2326		0		1		0		-553																				-1433		-553		-10		0		-7.15		-2.76		1.88

		37271		2296		1		0		0		-553																				-1463		-553		-30		0		-7.30		-2.76		2.03

		37272		2406		1		0		1		-2959																				-1353		-553		110		0		-6.75		-2.76		1.48

		37273		2456		0		0		1		-2959																				-1303		-503		50		50		-6.50		-2.51		1.73

		37274		2446		0		1		1		-2959																				-1313		-513		-10		-10		-6.55		-2.56		1.68

		37277		2426		0		1		0		-533																				-1333		-533		-20		-20		-6.65		-2.66		1.58

		37278		2416		0		0		0		-533																				-1343		-533		-10		0		-6.70		-2.66		1.63

		37279		2406		0		0		0		-533																				-1353		-533		-10		0		-6.75		-2.66		1.68

		37280		2406		0		0		0		-533																				-1353		-533		0		0		-6.75		-2.66		1.68

		37281		2356		0		0		0		-533																				-1403		-533		-50		0		-7.00		-2.66		1.93

		37284		2346		1		0		0		-533																				-1413		-533		-10		0		-7.05		-2.66		1.98

		37285		2396		0		1		1		-2929																				-1363		-533		50		0		-6.80		-2.66		1.73

		37286		2346		0		0		0		-583																				-1413		-583		-50		-50		-7.05		-2.91		1.48

		37287		2366		0		0		0		-583																				-1393		-583		20		0		-6.95		-2.91		1.38

		37288		2366		0		0		0		-583																				-1393		-583		0		0		-6.95		-2.91		1.38

		37291		2346		0		1		0		-583																				-1413		-583		-20		0		-7.05		-2.91		1.48

		37292		2316		0		0		0		-583																				-1443		-583		-30		0		-7.20		-2.91		1.63

		37293		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37294		2316		0		0		0		-583																				-1443		-583		-10		0		-7.20		-2.91		1.63

		37295		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37298		2306		0		1		0		-583																				-1453		-583		-20		0		-7.25		-2.91		1.68

		37300		2275		0		1		0		-583																				-1484		-583		-31		0		-7.40		-2.91		1.84

		37301		2255		1		0		0		-583																				-1504		-583		-20		0		-7.50		-2.91		1.94

		37302		2326		0		1		1		-2909																				-1433		-583		71		0		-7.15		-2.91		1.58

		37305		2275		0		0		0		-634																				-1484		-634		-51		-51		-7.40		-3.16		1.33

		37306		2245		0		0		0		-634																				-1514		-634		-30		0		-7.55		-3.16		1.48

		37307		2245		0		0		0		-634																				-1514		-634		0		0		-7.55		-3.16		1.48

		37308		2265		0		1		0		-634																				-1494		-634		20		0		-7.45		-3.16		1.38

		37309		2225		0		1		0		-634																				-1534		-634		-40		0		-7.65		-3.16		1.58

		37312		2225		0		1		0		-634																				-1534		-634		0		0		-7.65		-3.16		1.58

		37313		2235		0		0		0		-634																				-1524		-634		10		0		-7.60		-3.16		1.53

		37314		2235		0		0		0		-634																				-1524		-634		0		0		-7.60		-3.16		1.53

		37315		2225		0		0		0		-634																				-1534		-634		-10		0		-7.65		-3.16		1.58

		37316		2245		1		0		0		-634																				-1514		-634		20		0		-7.55		-3.16		1.48

		37319		2346		1		0		1		-2980																				-1413		-634		101		0		-7.05		-3.16		0.97

		37320		2366		0		1		1		-2980																				-1393		-614		20		20		-6.95		-3.06		1.07

		37321		2336		0		1		0		-644																				-1423		-644		-30		-30		-7.10		-3.21		0.92

		37322		2336		0		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37323		2336		1		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37326		2366		0		1		1		-3010																				-1393		-644		30		0		-6.95		-3.21		0.77

		37327		2366		0		0		0		-644																				-1393		-644		0		0		-6.95		-3.21		0.77

		37328		2356		0		0		0		-644																				-1403		-644		-10		0		-7.00		-3.21		0.82

		37329		2376		0		0		0		-644																				-1383		-644		20		0		-6.90		-3.21		0.72

		37330		2406		0		0		0		-644																				-1353		-644		30		0		-6.75		-3.21		0.57

		37333		2446		1		0		0		-644																				-1313		-644		40		0		-6.55		-3.21		0.37

		37334		2446		0		1		1		-3090																				-1313		-644		0		0		-6.55		-3.21		0.37

		37335		2366		1		0		0		-724																				-1393		-724		-80		-80		-6.95		-3.61		-0.02

		37336		2376		0		0		1		-3100																				-1383		-724		10		0		-6.90		-3.61		-0.07

		37337		2396		0		0		1		-3100																				-1363		-704		20		20		-6.80		-3.51		0.02

		37340		2406		0		0		1		-3100																				-1353		-694		10		10		-6.75		-3.46		0.07

		37341		2416		0		1		1		-3100																				-1343		-684		10		10		-6.70		-3.41		0.12

		37342		2386		0		0		0		-714																				-1373		-714		-30		-30		-6.85		-3.56		-0.02

		37343		2406		0		1		0		-714																				-1353		-714		20		0		-6.75		-3.56		-0.12

		37348		2396		0		0		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37349		2396		0		0		0		-714																				-1363		-714		0		0		-6.80		-3.56		-0.07

		37350		2416		0		0		0		-714																				-1343		-714		20		0		-6.70		-3.56		-0.17

		37351		2436		0		1		0		-714																				-1323		-714		20		0		-6.60		-3.56		-0.27

		37354		2416		0		1		0		-714																				-1343		-714		-20		0		-6.70		-3.56		-0.17

		37355		2406		0		1		0		-714																				-1353		-714		-10		0		-6.75		-3.56		-0.12

		37356		2396		0		1		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37357		2406		0		1		0		-714																				-1353		-714		10		0		-6.75		-3.56		-0.12

		37358		2376		0		1		0		-714																				-1383		-714		-30		0		-6.90		-3.56		0.02

		37361		2376		0		1		0		-714																				-1383		-714		0		0		-6.90		-3.56		0.02

		37362		2366		0		1		0		-714																				-1393		-714		-10		0		-6.95		-3.56		0.07

		37363		2366		0		1		0		-714																				-1393		-714		0		0		-6.95		-3.56		0.07

		37364		2346		0		1		0		-714																				-1413		-714		-20		0		-7.05		-3.56		0.17

		37365		2346		0		1		0		-714																				-1413		-714		0		0		-7.05		-3.56		0.17

		37368		2326		1		0		0		-714																				-1433		-714		-20		0		-7.15		-3.56		0.27

		37369		2356		0		1		1		-3070																				-1403		-714		30		0		-7.00		-3.56		0.12

		37370		2316		0		1		0		-754																				-1443		-754		-40		-40		-7.20		-3.76		-0.07

		37372		2326		0		0		0		-754																				-1433		-754		10		0		-7.15		-3.76		-0.12

		37375		2326		0		1		0		-754																				-1433		-754		0		0		-7.15		-3.76		-0.12

		37376		2296		0		1		0		-754																				-1463		-754		-30		0		-7.30		-3.76		0.02

		37378		2316		0		1		0		-754																				-1443		-754		20		0		-7.20		-3.76		-0.07

		37379		2275		0		1		0		-754																				-1484		-754		-41		0		-7.40		-3.76		0.13

		37382		2255		0		1		0		-754																				-1504		-754		-20		0		-7.50		-3.76		0.23

		37383		2245		0		1		0		-754																				-1514		-754		-10		0		-7.55		-3.76		0.28

		37384		2245		1		0		0		-754																				-1514		-754		0		0		-7.55		-3.76		0.28

		37385		2326		0		1		1		-3080																				-1433		-754		81		0		-7.15		-3.76		-0.12

		37386		2285		1		0		0		-795																				-1474		-795		-41		-41		-7.35		-3.97		-0.33

		37389		2306		0		1		1		-3101																				-1453		-795		21		0		-7.25		-3.97		-0.43

		37390		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37391		2296		0		0		0		-795																				-1463		-795		-10		0		-7.30		-3.97		-0.38

		37392		2306		0		0		0		-795																				-1453		-795		10		0		-7.25		-3.97		-0.43

		37393		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37396		2316		0		1		0		-795																				-1443		-795		10		0		-7.20		-3.97		-0.48

		37397		2306		1		0		0		-795																				-1453		-795		-10		0		-7.25		-3.97		-0.43

		37398		2346		0		1		1		-3141																				-1413		-795		40		0		-7.05		-3.97		-0.63

		37399		2326		0		0		0		-815																				-1433		-815		-20		-20		-7.15		-4.07		-0.73

		37400		2316		0		0		0		-815																				-1443		-815		-10		0		-7.20		-4.07		-0.68

		37403		2316		0		1		0		-815																				-1443		-815		0		0		-7.20		-4.07		-0.68

		37404		2306		0		1		0		-815																				-1453		-815		-10		0		-7.25		-4.07		-0.63

		37405		2306		0		1		0		-815																				-1453		-815		0		0		-7.25		-4.07		-0.63

		37407		2296		0		1		0		-815																				-1463		-815		-10		0		-7.30		-4.07		-0.58

		37410		2195		0		0		0		-815																				-1564		-815		-101		0		-7.80		-4.07		-0.08

		37411		2205		0		1		0		-815																				-1554		-815		10		0		-7.75		-4.07		-0.13

		37412		2185		0		0		0		-815																				-1574		-815		-20		0		-7.85		-4.07		-0.03

		37413		2205		0		1		0		-815																				-1554		-815		20		0		-7.75		-4.07		-0.13

		37414		2155		1		0		0		-815																				-1604		-815		-50		0		-8.00		-4.07		0.12

		37418		2195		0		0		1		-3010																				-1564		-815		40		0		-7.80		-4.07		-0.08

		37419		2195		0		1		1		-3010																				-1564		-815		0		0		-7.80		-4.07		-0.08

		37420		2175		0		0		0		-835																				-1584		-835		-20		-20		-7.90		-4.16		-0.18

		37421		2195		0		0		0		-835																				-1564		-835		20		0		-7.80		-4.16		-0.28

		37424		2175		0		1		0		-835																				-1584		-835		-20		0		-7.90		-4.16		-0.18

		37425		2165		1		0		0		-835																				-1594		-835		-10		0		-7.95		-4.16		-0.13

		37426		2195		0		1		1		-3030																				-1564		-835		30		0		-7.80		-4.16		-0.28

		37427		2175		0		1		0		-855																				-1584		-855		-20		-20		-7.90		-4.26		-0.38

		37428		2155		0		1		0		-855																				-1604		-855		-20		0		-8.00		-4.26		-0.28
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		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		3729		0		0		0		0				Resultado final:				-56				"Buy and hold":				-1604								Ret(BH)		Ret(N)

		6/13/00		3759		0		0		0		0								-0.28								-8.00				0		0		0		0

		6/14/00		3785		0		0		0		0				Nº. de negócios:				143												26		0		26		0

		6/15/00		3829		0		1		0		0																				70		0		44		0

		6/16/00		3809		1		0		-1		3809																				50		0		-20		0

		6/19/00		3869		0		1		1		-3929																				110		-60		60		-60

		6/20/00		3849		0		1		-1		3769																				90		-80		-20		-20

		6/21/00		3809		0		0		-1		3769																				50		-40		-40		40

		6/23/00		3799		0		1		-1		3769																				40		-30		-10		10

		6/26/00		3749		0		1		-1		3769																				-10		20		-50		50

		6/27/00		3669		0		0		-1		3769																				-90		100		-80		80

		6/28/00		3659		0		1		-1		3769																				-100		110		-10		10

		6/29/00		3671		0		1		-1		3769																				-88		98		12		-12

		6/30/00		3629		1		0		-1		3769																				-130		140		-42		42

		7/3/00		3633		0		0		1		-3497																				-126		136		4		-4

		7/4/00		3701		0		1		1		-3497																				-58		204		68		68

		7/5/00		3689		0		1		-1		3881																				-70		192		-12		-12

		7/6/00		3669		0		1		-1		3881																				-90		212		-20		20

		7/7/00		3709		0		1		-1		3881																				-50		172		40		-40

		7/10/00		3609		0		1		-1		3881																				-150		272		-100		100

		7/11/00		3609		0		1		-1		3881																				-150		272		0		0

		7/12/00		3569		0		0		-1		3881																				-190		312		-40		40

		7/13/00		3609		0		1		-1		3881				Sharpe Ratio (SR):																-150		272		40		-40

		7/14/00		3609		0		1		-1		3881				Média do retorno:								SR(BH)*:		SR(N)*:						-150		272		0		0

		7/17/00		3639		0		0		-1		3881				-792.07		602.53						-1.628		1.490						-120		242		30		-30

		7/18/00		3659		0		1		-1		3881				Desv. padrão do retorno:																-100		222		20		-20

		7/19/00		3609		0		0		-1		3881				486.51		404.38						SR(BH)**:		SR(N)**:						-150		272		-50		50

		7/20/00		3599		0		0		-1		3881												-0.070		-0.002						-160		282		-10		10

		7/21/00		3599		0		0		-1		3881				Notas:																-160		282		0		0

		7/24/00		3609		0		1		-1		3881																				-150		272		10		-10

		7/25/00		3599		0		1		-1		3881				- Ret(BH): Retorno do Buy and Hold.																-160		282		-10		10

		7/26/00		3539		0		0		-1		3881				- Ret(N): Retorno da Negociação.																-220		342		-60		60

		7/27/00		3539		1		0		-1		3881				- Baseline para a SR: 0%.																-220		342		0		0

		7/28/00		3649		0		0		1		-3417																				-110		232		110		-110

		7/31/00		3669		0		1		1		-3417																				-90		252		20		20

		8/1/00		3659		0		0		-1		3901																				-100		242		-10		-10

		8/2/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/3/00		3649		0		1		-1		3901																				-110		252		0		0

		8/4/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/7/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/8/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/9/00		3629		0		1		-1		3901																				-130		272		-30		30

		8/10/00		3629		0		1		-1		3901																				-130		272		0		0

		8/11/00		3619		0		1		-1		3901																				-140		282		-10		10

		8/14/00		3609		0		0		-1		3901																				-150		292		-10		10

		8/16/00		3629		0		1		-1		3901																				-130		272		20		-20

		8/17/00		3589		0		1		-1		3901																				-170		312		-40		40

		8/18/00		3539		0		1		-1		3901																				-220		362		-50		50

		8/21/00		3528		0		0		-1		3901																				-231		373		-11		11

		8/22/00		3539		0		1		-1		3901																				-220		362		11		-11

		8/23/00		3549		0		0		-1		3901																				-210		352		10		-10

		8/24/00		3518		1		0		-1		3901																				-241		383		-31		31

		8/25/00		3589		0		1		1		-3277																				-170		312		71		-71

		8/28/00		3609		0		0		-1		3941																				-150		332		20		20

		8/29/00		3599		0		1		-1		3941																				-160		342		-10		10

		8/30/00		3599		0		1		-1		3941																				-160		342		0		0

		8/31/00		3599		1		0		-1		3941																				-160		342		0		0

		9/1/00		3659		0		0		1		-3377																				-100		282		60		-60

		9/4/00		3689		0		0		1		-3377																				-70		312		30		30

		9/5/00		3699		0		1		1		-3377																				-60		322		10		10

		9/6/00		3659		0		1		-1		3941																				-100		282		-40		-40

		9/7/00		3619		0		0		-1		3941																				-140		322		-40		40

		9/8/00		3639		1		0		-1		3941																				-120		302		20		-20

		9/11/00		3689		0		0		1		-3437																				-70		252		50		-50

		9/12/00		3709		0		0		1		-3437																				-50		272		20		20

		9/13/00		3729		1		0		1		-3437																				-30		292		20		20

		9/14/00		3799		1		0		1		-3437																				40		362		70		70

		9/15/00		3879		0		1		1		-3437																				120		442		80		80

		9/18/00		3809		0		0		-1		4181																				50		372		-70		-70

		9/19/00		3789		0		0		-1		4181																				30		392		-20		20

		9/20/00		3799		0		1		-1		4181																				40		382		10		-10

		9/21/00		3729		0		1		-1		4181																				-30		452		-70		70

		9/22/00		3669		1		0		-1		4181																				-90		512		-60		60

		9/25/00		3799		0		1		1		-3417																				40		382		130		-130

		9/26/00		3759		0		1		-1		4101																				0		342		-40		-40

		9/27/00		3739		0		1		-1		4101																				-20		362		-20		20

		9/28/00		3619		0		1		-1		4101																				-140		482		-120		120

		9/29/00		3619		0		1		-1		4101																				-140		482		0		0

		10/2/00		3619		0		0		-1		4101																				-140		482		0		0

		10/3/00		3649		0		1		-1		4101																				-110		452		30		-30

		10/4/00		3659		0		0		-1		4101																				-100		442		10		-10

		10/6/00		3679		0		1		-1		4101																				-80		422		20		-20

		10/9/00		3619		0		1		-1		4101																				-140		482		-60		60

		10/10/00		3559		0		1		-1		4101																				-200		542		-60		60

		10/11/00		3508		0		1		-1		4101																				-251		593		-51		51

		10/12/00		3488		0		1		-1		4101																				-271		613		-20		20

		10/13/00		3408		1		0		-1		4101																				-351		693		-80		80

		10/16/00		3539		0		0		1		-2977																				-220		562		131		-131

		10/17/00		3508		0		1		1		-2977																				-251		531		-31		-31

		10/18/00		3438		0		1		-1		3899																				-321		461		-70		-70

		10/19/00		3398		0		1		-1		3899																				-361		501		-40		40

		10/20/00		3258		0		1		-1		3899																				-501		641		-140		140

		10/23/00		3208		0		0		-1		3899																				-551		691		-50		50

		10/24/00		3218		1		0		-1		3899																				-541		681		10		-10

		10/25/00		3258		1		0		1		-2617																				-501		641		40		-40

		10/26/00		3308		0		1		1		-2617																				-451		691		50		50

		10/27/00		3318		0		1		-1		4019																				-441		701		10		10

		10/30/00		3278		0		1		-1		4019																				-481		741		-40		40

		10/31/00		3258		0		1		-1		4019																				-501		761		-20		20

		11/2/00		3228		0		1		-1		4019																				-531		791		-30		30

		11/3/00		3188		1		0		-1		4019																				-571		831		-40		40

		11/6/00		3208		1		0		1		-2397																				-551		811		20		-20

		11/7/00		3248		0		1		1		-2397																				-511		851		40		40

		11/8/00		3248		0		0		-1		4099																				-511		851		0		0

		11/9/00		3228		1		0		-1		4099																				-531		871		-20		20

		11/10/00		3248		0		0		1		-2397																				-511		851		20		-20

		11/13/00		3238		0		1		1		-2397																				-521		841		-10		-10

		11/14/00		3208		1		0		-1		4019																				-551		811		-30		-30

		11/15/00		3218		0		0		1		-2417																				-541		801		10		-10

		11/16/00		3228		0		0		1		-2417																				-531		811		10		10

		11/17/00		3238		0		0		1		-2417																				-521		821		10		10

		11/20/00		3238		0		0		1		-2417																				-521		821		0		0

		11/21/00		3258		1		0		1		-2417																				-501		841		20		20

		11/22/00		3398		1		0		1		-2417																				-361		981		140		140

		11/23/00		3458		0		1		1		-2417																				-301		1041		60		60

		11/24/00		3458		0		1		-1		4499																				-301		1041		0		0

		11/27/00		3438		0		1		-1		4499																				-321		1061		-20		20

		11/28/00		3398		1		0		-1		4499																				-361		1101		-40		40

		11/29/00		3428		0		0		1		-2357																				-331		1071		30		-30

		11/30/00		3428		0		0		1		-2357																				-331		1071		0		0

		12/4/00		3468		0		0		1		-2357																				-291		1111		40		40

		12/5/00		3458		0		1		1		-2357																				-301		1101		-10		-10

		12/6/00		3468		0		1		-1		4579																				-291		1111		10		10

		12/7/00		3418		0		0		-1		4579																				-341		1161		-50		50

		12/11/00		3458		0		1		-1		4579																				-301		1121		40		-40

		12/12/00		3388		0		1		-1		4579																				-371		1191		-70		70

		12/13/00		3348		0		0		-1		4579																				-411		1231		-40		40

		12/14/00		3338		0		0		-1		4579																				-421		1241		-10		10

		12/15/00		3328		0		0		-1		4579																				-431		1251		-10		10

		12/18/00		3358		0		0		-1		4579																				-401		1221		30		-30

		12/19/00		3358		1		0		-1		4579																				-401		1221		0		0

		12/20/00		3388		0		1		1		-2197																				-371		1191		30		-30

		12/21/00		3378		1		0		-1		4559																				-381		1181		-10		-10

		12/22/00		3448		1		0		1		-2337																				-311		1111		70		-70

		12/27/00		3458		1		0		1		-2337																				-301		1121		10		10

		12/28/00		3518		1		0		1		-2337																				-241		1181		60		60

		12/29/00		3609		0		1		1		-2337																				-150		1272		91		91

		1/2/01		3528		0		0		-1		4719																				-231		1191		-81		-81

		1/3/01		3559		1		0		-1		4719																				-200		1160		31		-31

		1/4/01		3629		0		1		1		-2539																				-130		1090		70		-70

		1/5/01		3609		0		1		-1		4679																				-150		1070		-20		-20

		1/8/01		3528		0		1		-1		4679																				-231		1151		-81		81

		1/9/01		3388		0		0		-1		4679																				-371		1291		-140		140

		1/10/01		3388		1		0		-1		4679																				-371		1291		0		0

		1/11/01		3488		1		0		1		-2297																				-271		1191		100		-100

		1/12/01		3559		0		1		1		-2297																				-200		1262		71		71

		1/15/01		3458		1		0		-1		4619																				-301		1161		-101		-101

		1/16/01		3468		0		0		1		-2317																				-291		1151		10		-10

		1/17/01		3488		0		1		1		-2317																				-271		1171		20		20

		1/18/01		3428		0		1		-1		4539																				-331		1111		-60		-60

		1/19/01		3328		0		1		-1		4539																				-431		1211		-100		100

		1/22/01		3318		1		0		-1		4539																				-441		1221		-10		10

		1/23/01		3348		1		0		1		-2157																				-411		1191		30		-30

		1/24/01		3388		0		1		1		-2157																				-371		1231		40		40

		1/25/01		3258		1		0		-1		4359																				-501		1101		-130		-130

		1/26/01		3408		1		0		1		-2457																				-351		951		150		-150

		1/29/01		3408		0		1		1		-2457																				-351		951		0		0

		1/30/01		3398		1		0		-1		4339																				-361		941		-10		-10

		1/31/01		3438		0		1		1		-2537																				-321		901		40		-40

		2/1/01		3418		0		1		-1		4299																				-341		881		-20		-20

		2/2/01		3398		0		1		-1		4299																				-361		901		-20		20

		2/5/01		3358		0		1		-1		4299																				-401		941		-40		40

		2/6/01		3358		1		0		-1		4299																				-401		941		0		0

		2/7/01		3418		0		1		1		-2537																				-341		881		60		-60

		2/8/01		3428		0		1		-1		4319																				-331		891		10		10

		2/9/01		3338		0		0		-1		4319																				-421		981		-90		90

		2/12/01		3358		1		0		-1		4319																				-401		961		20		-20

		2/13/01		3388		0		1		1		-2457																				-371		931		30		-30

		2/14/01		3348		0		0		-1		4239																				-411		891		-40		-40

		2/15/01		3368		0		1		-1		4239																				-391		871		20		-20

		2/16/01		3358		0		1		-1		4239																				-401		881		-10		10

		2/19/01		3298		0		1		-1		4239																				-461		941		-60		60

		2/20/01		3268		0		1		-1		4239																				-491		971		-30		30

		2/21/01		3258		0		0		-1		4239																				-501		981		-10		10

		2/22/01		3258		0		1		-1		4239																				-501		981		0		0

		2/23/01		3198		0		0		-1		4239																				-561		1041		-60		60

		2/26/01		3228		0		0		-1		4239																				-531		1011		30		-30

		2/28/01		3218		0		0		-1		4239																				-541		1021		-10		10

		3/1/01		3228		0		1		-1		4239																				-531		1011		10		-10

		3/2/01		3198		1		0		-1		4239																				-561		1041		-30		30

		3/5/01		3228		0		0		1		-2217																				-531		1011		30		-30

		3/6/01		3228		0		1		1		-2217																				-531		1011		0		0

		3/7/01		3218		1		0		-1		4219																				-541		1001		-10		-10

		3/8/01		3268		0		1		1		-2317																				-491		951		50		-50

		3/9/01		3218		0		0		-1		4119																				-541		901		-50		-50

		3/12/01		3218		0		1		-1		4119																				-541		901		0		0

		3/13/01		3208		0		0		-1		4119																				-551		911		-10		10

		3/14/01		3218		0		1		-1		4119																				-541		901		10		-10

		3/15/01		3198		0		0		-1		4119																				-561		921		-20		20

		3/16/01		3178		0		1		-1		4119																				-581		941		-20		20

		3/19/01		3168		0		0		-1		4119																				-591		951		-10		10

		3/20/01		3168		0		1		-1		4119																				-591		951		0		0

		3/21/01		3107		1		0		-1		4119																				-652		1012		-61		61

		3/22/01		3027		0		0		1		-1935																				-732		1092		-80		80

		3/23/01		3067		1		0		1		-1935																				-692		1132		40		40

		3/26/01		3087		0		1		1		-1935																				-672		1152		20		20

		3/27/01		3047		0		1		-1		4159																				-712		1112		-40		-40

		3/28/01		3027		0		0		-1		4159																				-732		1132		-20		20

		3/29/01		3017		1		0		-1		4159																				-742		1142		-10		10

		3/30/01		3077		0		1		1		-1995																				-682		1082		60		-60

		4/2/01		3017		0		0		-1		4039																				-742		1022		-60		-60

		4/3/01		3007		1		0		-1		4039																				-752		1032		-10		10

		4/4/01		3007		1		0		1		-1975																				-752		1032		0		0

		4/5/01		3138		1		0		1		-1975																				-621		1163		131		131

		4/6/01		3128		0		1		1		-1975																				-631		1153		-10		-10

		4/9/01		3128		1		0		-1		4281																				-631		1153		0		0

		4/10/01		3178		1		0		1		-2075																				-581		1103		50		-50

		4/11/01		3198		1		0		1		-2075																				-561		1123		20		20

		4/12/01		3228		0		0		1		-2075																				-531		1153		30		30

		4/17/01		3188		1		0		1		-2075																				-571		1113		-40		-40

		4/18/01		3258		0		0		1		-2075																				-501		1183		70		70

		4/19/01		3218		0		1		1		-2075																				-541		1143		-40		-40

		4/20/01		3128		0		1		-1		4181																				-631		1053		-90		-90

		4/23/01		3057		0		0		-1		4181																				-702		1124		-71		71

		4/24/01		3057		1		0		-1		4181																				-702		1124		0		0

		4/26/01		3037		0		0		1		-1893																				-722		1144		-20		20

		4/27/01		3057		0		1		1		-1893																				-702		1164		20		20

		4/30/01		3047		1		0		-1		4201																				-712		1154		-10		-10

		5/2/01		3057		0		0		1		-1913																				-702		1144		10		-10

		5/3/01		3057		0		1		1		-1913																				-702		1144		0		0

		5/4/01		3027		1		0		-1		4141																				-732		1114		-30		-30

		5/7/01		3047		0		1		1		-1953																				-712		1094		20		-20

		5/8/01		3027		0		0		-1		4101																				-732		1074		-20		-20

		5/9/01		3027		0		0		-1		4101																				-732		1074		0		0

		5/10/01		3037		0		0		-1		4101																				-722		1064		10		-10

		5/11/01		3037		0		1		-1		4101																				-722		1064		0		0

		5/14/01		3037		0		0		-1		4101																				-722		1064		0		0

		5/15/01		3037		1		0		-1		4101																				-722		1064		0		0

		5/16/01		3067		0		0		1		-2033																				-692		1034		30		-30

		5/17/01		3087		0		1		1		-2033																				-672		1054		20		20

		5/18/01		3057		0		1		-1		4081																				-702		1024		-30		-30

		5/21/01		2997		1		0		-1		4081																				-762		1084		-60		60

		5/22/01		3027		0		1		1		-1973																				-732		1054		30		-30

		5/23/01		2987		0		0		-1		4001																				-772		1014		-40		-40

		5/24/01		2997		0		0		-1		4001																				-762		1004		10		-10

		5/25/01		2997		0		1		-1		4001																				-762		1004		0		0

		5/28/01		2837		0		1		-1		4001																				-922		1164		-160		160

		5/29/01		2857		0		1		-1		4001																				-902		1144		20		-20

		5/30/01		2827		1		0		-1		4001																				-932		1174		-30		30

		5/31/01		2897		1		0		1		-1793																				-862		1104		70		-70

		6/1/01		2897		1		0		1		-1793																				-862		1104		0		0

		6/4/01		2917		1		0		1		-1793																				-842		1124		20		20

		6/5/01		2937		1		0		1		-1793																				-822		1144		20		20

		6/6/01		2977		0		0		1		-1793																				-782		1184		40		40

		6/7/01		2947		0		0		1		-1793																				-812		1154		-30		-30

		6/8/01		2947		0		0		1		-1793																				-812		1154		0		0

		6/11/01		2937		0		0		1		-1793																				-822		1144		-10		-10

		6/12/01		2937		0		1		1		-1793																				-822		1144		0		0

		6/13/01		2927		1		0		-1		4061																				-832		1134		-10		-10

		6/15/01		2947		0		0		1		-1833																				-812		1114		20		-20

		6/18/01		2917		0		1		1		-1833																				-842		1084		-30		-30

		6/19/01		2867		0		1		-1		3901																				-892		1034		-50		-50

		6/20/01		2807		0		1		-1		3901																				-952		1094		-60		60

		6/21/01		2717		1		0		-1		3901																				-1042		1184		-90		90

		6/22/01		2807		0		0		1		-1713																				-952		1094		90		-90

		6/25/01		2767		1		0		1		-1713																				-992		1054		-40		-40

		6/26/01		2787		0		0		1		-1713																				-972		1074		20		20

		6/27/01		2797		0		1		1		-1713																				-962		1084		10		10

		6/28/01		2757		1		0		-1		3801																				-1002		1044		-40		-40

		6/29/01		2857		0		1		1		-1913																				-902		944		100		-100

		7/2/01		2847		0		1		-1		3781																				-912		934		-10		-10

		7/3/01		2827		1		0		-1		3781																				-932		954		-20		20

		7/4/01		2837		0		0		1		-1893																				-922		944		10		-10

		7/5/01		2837		0		0		1		-1893																				-922		944		0		0

		7/6/01		2847		0		1		1		-1893																				-912		954		10		10

		7/9/01		2807		0		1		-1		3721																				-952		914		-40		-40

		7/10/01		2807		1		0		-1		3721																				-952		914		0		0

		7/11/01		2807		0		1		1		-1893																				-952		914		0		0

		7/12/01		2757		1		0		-1		3621																				-1002		864		-50		-50

		7/13/01		2797		1		0		1		-1973																				-962		824		40		-40

		7/16/01		2807		0		0		1		-1973																				-952		834		10		10

		7/17/01		2817		0		0		1		-1973																				-942		844		10		10

		7/18/01		2837		0		0		1		-1973																				-922		864		20		20

		7/19/01		2857		1		0		1		-1973																				-902		884		20		20

		7/20/01		2867		0		0		1		-1973																				-892		894		10		10

		7/23/01		2877		0		1		1		-1973																				-882		904		10		10

		7/24/01		2827		1		0		-1		3681																				-932		854		-50		-50

		7/25/01		2877		1		0		1		-2073																				-882		804		50		-50

		7/26/01		2947		1		0		1		-2073																				-812		874		70		70

		7/27/01		2987		1		0		1		-2073																				-772		914		40		40

		7/30/01		3017		0		1		1		-2073																				-742		944		30		30

		7/31/01		3007		0		0		-1		3941																				-752		934		-10		-10

		8/1/01		3017		0		1		-1		3941																				-742		924		10		-10

		8/2/01		2967		0		1		-1		3941																				-792		974		-50		50

		8/3/01		2937		1		0		-1		3941																				-822		1004		-30		30

		8/6/01		2997		0		1		1		-2053																				-762		944		60		-60

		8/7/01		2977		1		0		-1		3901																				-782		924		-20		-20

		8/8/01		2997		0		0		1		-2093																				-762		904		20		-20

		8/9/01		2977		0		0		1		-2093																				-782		884		-20		-20

		8/10/01		2987		0		1		1		-2093																				-772		894		10		10

		8/13/01		2937		0		1		-1		3781																				-822		844		-50		-50

		8/14/01		2897		1		0		-1		3781																				-862		884		-40		40

		8/16/01		2987		0		0		1		-2193																				-772		794		90		-90

		8/17/01		2957		0		0		1		-2193																				-802		764		-30		-30

		8/20/01		2927		1		0		1		-2193																				-832		734		-30		-30

		8/21/01		2947		1		0		1		-2193																				-812		754		20		20

		8/22/01		2957		0		1		1		-2193																				-802		764		10		10

		8/23/01		2927		0		0		-1		3661																				-832		734		-30		-30

		8/24/01		2917		0		0		-1		3661																				-842		744		-10		10

		8/27/01		2927		0		1		-1		3661																				-832		734		10		-10

		37131		2897		0		1		-1		3661																				-862		764		-30		30

		37132		2847		1		0		-1		3661																				-912		814		-50		50

		37133		2907		0		1		1		-2153																				-852		754		60		-60

		37134		2877		0		1		-1		3601																				-882		724		-30		-30

		37137		2847		0		1		-1		3601																				-912		754		-30		30

		37138		2857		1		0		-1		3601																				-902		744		10		-10

		37139		2877		1		0		1		-2153																				-882		724		20		-20

		37140		2897		1		0		1		-2153																				-862		744		20		20

		37141		2907		0		0		1		-2153																				-852		754		10		10

		37144		2897		0		0		1		-2153																				-862		744		-10		-10

		37145		2917		0		1		1		-2153																				-842		764		20		20

		37146		2757		0		1		-1		3361																				-1002		604		-160		-160

		37147		2707		0		1		-1		3361																				-1052		654		-50		50

		37148		2686		0		1		-1		3361																				-1073		675		-21		21

		37151		2416		0		0		-1		3361																				-1343		945		-270		270

		37152		2506		1		0		-1		3361																				-1253		855		90		-90

		37153		2656		0		0		1		-1951																				-1103		705		150		-150

		37154		2636		0		1		1		-1951																				-1123		685		-20		-20

		37155		2506		0		0		-1		3061																				-1253		555		-130		-130

		37158		2606		1		0		-1		3061																				-1153		455		100		-100

		37159		2626		0		0		1		-2191																				-1133		435		20		-20

		37160		2636		1		0		1		-2191																				-1123		445		10		10

		37161		2656		1		0		1		-2191																				-1103		465		20		20

		37162		2827		0		0		1		-2191																				-932		636		171		171

		37165		2857		0		0		1		-2191																				-902		666		30		30

		37166		2837		0		1		1		-2191																				-922		646		-20		-20

		37167		2707		1		0		-1		3223																				-1052		516		-130		-130

		37168		2807		1		0		1		-2391																				-952		416		100		-100

		37172		2817		1		0		1		-2391																				-942		426		10		10

		37173		2877		0		0		1		-2391																				-882		486		60		60

		37174		2877		1		0		1		-2391																				-882		486		0		0

		37175		2947		0		0		1		-2391																				-812		556		70		70

		37176		2897		0		0		1		-2391																				-862		506		-50		-50

		37179		2857		0		1		1		-2391																				-902		466		-40		-40

		37180		2857		0		0		-1		3323																				-902		466		0		0

		37181		2887		0		0		-1		3323																				-872		436		30		-30

		37182		2857		1		0		-1		3323																				-902		466		-30		30

		37183		2897		0		1		1		-2471																				-862		426		40		-40

		37186		2837		1		0		-1		3203																				-922		366		-60		-60

		37187		2877		0		1		1		-2551																				-882		326		40		-40

		37188		2887		0		0		-1		3223																				-872		336		10		10

		37189		2907		0		1		-1		3223																				-852		316		20		-20

		37190		2877		0		1		-1		3223																				-882		346		-30		30

		37193		2807		0		1		-1		3223																				-952		416		-70		70

		37194		2767		0		0		-1		3223																				-992		456		-40		40

		37195		2757		0		1		-1		3223																				-1002		466		-10		10

		37197		2686		0		1		-1		3223																				-1073		537		-71		71

		37200		2616		0		1		-1		3223																				-1143		607		-70		70

		37201		2586		0		0		-1		3223																				-1173		637		-30		30

		37202		2596		0		0		-1		3223																				-1163		627		10		-10

		37203		2626		0		1		-1		3223																				-1133		597		30		-30

		37204		2596		0		0		-1		3223																				-1163		627		-30		30

		37207		2616		0		1		-1		3223																				-1143		607		20		-20

		37208		2596		0		1		-1		3223																				-1163		627		-20		20

		37209		2626		0		1		-1		3223																				-1133		597		30		-30

		37210		2626		0		0		-1		3223																				-1133		597		0		0

		37211		2636		0		0		-1		3223																				-1123		587		10		-10

		37214		2646		0		1		-1		3223																				-1113		577		10		-10

		37215		2626		0		1		-1		3223																				-1133		597		-20		20

		37216		2566		0		1		-1		3223																				-1193		657		-60		60

		37217		2546		0		0		-1		3223																				-1213		677		-20		20

		37218		2566		0		0		-1		3223																				-1193		657		20		-20

		37221		2556		0		1		-1		3223																				-1203		667		-10		10

		37222		2526		0		1		-1		3223																				-1233		697		-30		30

		37223		2536		0		0		-1		3223																				-1223		687		10		-10

		37224		2526		0		1		-1		3223																				-1233		697		-10		10

		37225		2516		1		0		-1		3223																				-1243		707		-10		10

		37228		2526		0		1		1		-1829																				-1233		697		10		-10

		37229		2526		0		1		-1		3223																				-1233		697		0		0

		37230		2446		0		1		-1		3223																				-1313		777		-80		80

		37231		2416		1		0		-1		3223																				-1343		807		-30		30

		37232		2526		0		0		1		-1829																				-1233		697		110		-110

		37235		2536		0		1		1		-1829																				-1223		707		10		10

		37236		2456		1		0		-1		3083																				-1303		627		-80		-80

		37237		2506		0		1		1		-1929																				-1253		577		50		-50

		37238		2466		0		0		-1		3003																				-1293		537		-40		-40

		37239		2466		0		1		-1		3003																				-1293		537		0		0

		37242		2456		1		0		-1		3003																				-1303		547		-10		10

		37243		2476		0		0		1		-1949																				-1283		527		20		-20

		37244		2466		0		1		1		-1949																				-1293		517		-10		-10

		37245		2336		0		0		-1		2723																				-1423		387		-130		-130

		37246		2346		1		0		-1		2723																				-1413		377		10		-10

		37252		2386		1		0		1		-2049																				-1373		337		40		-40

		37253		2446		0		0		1		-2049																				-1313		397		60		60

		37258		2436		0		1		1		-2049																				-1323		387		-10		-10

		37259		2416		0		0		-1		2783																				-1343		367		-20		-20

		37260		2416		0		1		-1		2783																				-1343		367		0		0

		37263		2386		0		1		-1		2783																				-1373		397		-30		30

		37264		2356		1		0		-1		2783																				-1403		427		-30		30

		37265		2376		0		1		1		-1969																				-1383		407		20		-20

		37266		2336		0		0		-1		2703																				-1423		367		-40		-40

		37267		2336		0		0		-1		2703																				-1423		367		0		0

		37270		2326		0		1		-1		2703																				-1433		377		-10		10

		37271		2296		1		0		-1		2703																				-1463		407		-30		30

		37272		2406		1		0		1		-2109																				-1353		297		110		-110

		37273		2456		0		0		1		-2109																				-1303		347		50		50

		37274		2446		0		1		1		-2109																				-1313		337		-10		-10

		37277		2426		0		1		-1		2743																				-1333		317		-20		-20

		37278		2416		0		0		-1		2743																				-1343		327		-10		10

		37279		2406		0		0		-1		2743																				-1353		337		-10		10

		37280		2406		0		0		-1		2743																				-1353		337		0		0

		37281		2356		0		0		-1		2743																				-1403		387		-50		50

		37284		2346		1		0		-1		2743																				-1413		397		-10		10

		37285		2396		0		1		1		-2049																				-1363		347		50		-50

		37286		2346		0		0		-1		2643																				-1413		297		-50		-50

		37287		2366		0		0		-1		2643																				-1393		277		20		-20

		37288		2366		0		0		-1		2643																				-1393		277		0		0

		37291		2346		0		1		-1		2643																				-1413		297		-20		20

		37292		2316		0		0		-1		2643																				-1443		327		-30		30

		37293		2326		0		0		-1		2643																				-1433		317		10		-10

		37294		2316		0		0		-1		2643																				-1443		327		-10		10

		37295		2326		0		0		-1		2643																				-1433		317		10		-10

		37298		2306		0		1		-1		2643																				-1453		337		-20		20

		37300		2275		0		1		-1		2643																				-1484		368		-31		31

		37301		2255		1		0		-1		2643																				-1504		388		-20		20

		37302		2326		0		1		1		-2009																				-1433		317		71		-71

		37305		2275		0		0		-1		2541																				-1484		266		-51		-51

		37306		2245		0		0		-1		2541																				-1514		296		-30		30

		37307		2245		0		0		-1		2541																				-1514		296		0		0

		37308		2265		0		1		-1		2541																				-1494		276		20		-20

		37309		2225		0		1		-1		2541																				-1534		316		-40		40

		37312		2225		0		1		-1		2541																				-1534		316		0		0

		37313		2235		0		0		-1		2541																				-1524		306		10		-10

		37314		2235		0		0		-1		2541																				-1524		306		0		0

		37315		2225		0		0		-1		2541																				-1534		316		-10		10

		37316		2245		1		0		-1		2541																				-1514		296		20		-20

		37319		2346		1		0		1		-2151																				-1413		195		101		-101

		37320		2366		0		1		1		-2151																				-1393		215		20		20

		37321		2336		0		1		-1		2521																				-1423		185		-30		-30

		37322		2336		0		0		-1		2521																				-1423		185		0		0

		37323		2336		1		0		-1		2521																				-1423		185		0		0

		37326		2366		0		1		1		-2211																				-1393		155		30		-30

		37327		2366		0		0		-1		2521																				-1393		155		0		0

		37328		2356		0		0		-1		2521																				-1403		165		-10		10

		37329		2376		0		0		-1		2521																				-1383		145		20		-20

		37330		2406		0		0		-1		2521																				-1353		115		30		-30

		37333		2446		1		0		-1		2521																				-1313		75		40		-40

		37334		2446		0		1		1		-2371																				-1313		75		0		0

		37335		2366		1		0		-1		2361																				-1393		-5		-80		-80

		37336		2376		0		0		1		-2391																				-1383		-15		10		-10

		37337		2396		0		0		1		-2391																				-1363		5		20		20

		37340		2406		0		0		1		-2391																				-1353		15		10		10

		37341		2416		0		1		1		-2391																				-1343		25		10		10

		37342		2386		0		0		-1		2381																				-1373		-5		-30		-30

		37343		2406		0		1		-1		2381																				-1353		-25		20		-20

		37348		2396		0		0		-1		2381																				-1363		-15		-10		10

		37349		2396		0		0		-1		2381																				-1363		-15		0		0

		37350		2416		0		0		-1		2381																				-1343		-35		20		-20

		37351		2436		0		1		-1		2381																				-1323		-55		20		-20

		37354		2416		0		1		-1		2381																				-1343		-35		-20		20

		37355		2406		0		1		-1		2381																				-1353		-25		-10		10

		37356		2396		0		1		-1		2381																				-1363		-15		-10		10

		37357		2406		0		1		-1		2381																				-1353		-25		10		-10

		37358		2376		0		1		-1		2381																				-1383		5		-30		30

		37361		2376		0		1		-1		2381																				-1383		5		0		0

		37362		2366		0		1		-1		2381																				-1393		15		-10		10

		37363		2366		0		1		-1		2381																				-1393		15		0		0

		37364		2346		0		1		-1		2381																				-1413		35		-20		20

		37365		2346		0		1		-1		2381																				-1413		35		0		0

		37368		2326		1		0		-1		2381																				-1433		55		-20		20

		37369		2356		0		1		1		-2331																				-1403		25		30		-30

		37370		2316		0		1		-1		2301																				-1443		-15		-40		-40

		37372		2326		0		0		-1		2301																				-1433		-25		10		-10

		37375		2326		0		1		-1		2301																				-1433		-25		0		0

		37376		2296		0		1		-1		2301																				-1463		5		-30		30

		37378		2316		0		1		-1		2301																				-1443		-15		20		-20

		37379		2275		0		1		-1		2301																				-1484		26		-41		41

		37382		2255		0		1		-1		2301																				-1504		46		-20		20

		37383		2245		0		1		-1		2301																				-1514		56		-10		10

		37384		2245		1		0		-1		2301																				-1514		56		0		0

		37385		2326		0		1		1		-2351																				-1433		-25		81		-81

		37386		2285		1		0		-1		2219																				-1474		-66		-41		-41

		37389		2306		0		1		1		-2393																				-1453		-87		21		-21

		37390		2306		0		0		-1		2219																				-1453		-87		0		0

		37391		2296		0		0		-1		2219																				-1463		-77		-10		10

		37392		2306		0		0		-1		2219																				-1453		-87		10		-10

		37393		2306		0		0		-1		2219																				-1453		-87		0		0

		37396		2316		0		1		-1		2219																				-1443		-97		10		-10

		37397		2306		1		0		-1		2219																				-1453		-87		-10		10

		37398		2346		0		1		1		-2473																				-1413		-127		40		-40

		37399		2326		0		0		-1		2179																				-1433		-147		-20		-20

		37400		2316		0		0		-1		2179																				-1443		-137		-10		10

		37403		2316		0		1		-1		2179																				-1443		-137		0		0

		37404		2306		0		1		-1		2179																				-1453		-127		-10		10

		37405		2306		0		1		-1		2179																				-1453		-127		0		0

		37407		2296		0		1		-1		2179																				-1463		-117		-10		10

		37410		2195		0		0		-1		2179																				-1564		-16		-101		101

		37411		2205		0		1		-1		2179																				-1554		-26		10		-10

		37412		2185		0		0		-1		2179																				-1574		-6		-20		20

		37413		2205		0		1		-1		2179																				-1554		-26		20		-20

		37414		2155		1		0		-1		2179																				-1604		24		-50		50

		37418		2195		0		0		1		-2211																				-1564		-16		40		-40

		37419		2195		0		1		1		-2211																				-1564		-16		0		0

		37420		2175		0		0		-1		2139																				-1584		-36		-20		-20

		37421		2195		0		0		-1		2139																				-1564		-56		20		-20

		37424		2175		0		1		-1		2139																				-1584		-36		-20		20

		37425		2165		1		0		-1		2139																				-1594		-26		-10		10

		37426		2195		0		1		1		-2251																				-1564		-56		30		-30

		37427		2175		0		1		-1		2099																				-1584		-76		-20		-20

		37428		2155		0		1		0		-56																				-1604		-56		-20		20
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Buy and hold

Negociação



PT1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		12530		0		1		0		0				Resultado final:				-3198				"Buy and hold":				-5533								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		12490		1		0		0		0								-15.95								-27.60				0		0		0		0		0.00		0.00		0.00

		6/14/00		12731		0		0		1		-12731				Nº. de negócios:				81												241		0		241		0		1.20		0.00		-1.20

		6/15/00		12901		0		1		1		-12731																				411		170		170		170		2.05		0.85		-0.35

		6/16/00		12911		0		1		0		180																				421		180		10		10		2.10		0.90		-0.30

		6/19/00		12530		0		1		0		180																				40		180		-381		0		0.20		0.90		1.60

		6/20/00		12340		0		1		0		180																				-150		180		-190		0		-0.75		0.90		2.54

		6/21/00		11548		1		0		0		180																				-942		180		-792		0		-4.70		0.90		6.49

		6/23/00		11678		0		1		1		-11498																				-812		180		130		0		-4.05		0.90		5.85

		6/26/00		11518		0		1		0		20																				-972		20		-160		-160		-4.85		0.10		5.05

		6/27/00		11277		1		0		0		20																				-1213		20		-241		0		-6.05		0.10		6.25

		6/28/00		11578		1		0		1		-11558																				-912		20		301		0		-4.55		0.10		4.75

		6/29/00		11919		0		1		1		-11558																				-571		361		341		341		-2.85		1.80		6.45

		6/30/00		11879		0		0		0		321																				-611		321		-40		-40		-3.05		1.60		6.25

		7/3/00		11869		0		0		0		321																				-621		321		-10		0		-3.10		1.60		6.30

		7/4/00		11929		0		0		0		321																				-561		321		60		0		-2.80		1.60		6.00

		7/5/00		11999		1		0		0		321																				-491		321		70		0		-2.45		1.60		5.65

		7/6/00		11919		0		0		1		-11598																				-571		321		-80		0		-2.85		1.60		6.05

		7/7/00		12029		1		0		1		-11598				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-461		431		110		110		-2.30		2.15		6.60

		7/10/00		12340		1		0		1		-11598				9578				0.0071658643						1.16						-150		742		311		311		-0.75		3.70		8.15

		7/11/00		12430		1		0		1		-11598																				-60		832		90		90		-0.30		4.15		8.60

		7/12/00		12731		0		0		1		-11598																				241		1133		301		301		1.20		5.65		10.10

		7/13/00		12781		1		0		1		-11598				Sharpe Ratio (SR):																291		1183		50		50		1.45		5.90		10.35

		7/14/00		13081		0		0		1		-11598				Média do retorno:								SR(BH)*:		SR(N)*:						591		1483		300		300		2.95		7.40		11.85

		7/17/00		13282		1		0		1		-11598				-2918.40		-790.39						-1.759		-0.531						792		1684		201		201		3.95		8.40		12.85

		7/18/00		13282		0		0		1		-11598				Desv. padrão do retorno:																792		1684		0		0		3.95		8.40		12.85

		7/19/00		13122		0		0		1		-11598				1659.58		1488.58						SR(BH)**:		SR(N)**:						632		1524		-160		-160		3.15		7.60		12.05

		7/20/00		13132		1		0		1		-11598												-0.045		-0.036						642		1534		10		10		3.20		7.65		12.10

		7/21/00		13713		0		1		1		-11598				Notas:																1223		2115		581		581		6.10		10.55		15.00

		7/24/00		13402		1		0		0		1804																				912		1804		-311		-311		4.55		9.00		13.45

		7/25/00		13603		0		1		1		-11799				- Ret(BH): Retorno do Buy and Hold.																1113		1804		201		0		5.55		9.00		12.45

		7/26/00		13302		0		1		0		1503				- Ret(N): Retorno da Negociação.																812		1503		-301		-301		4.05		7.50		10.94

		7/27/00		13182		0		1		0		1503				- Baseline para a SR: 0%.																692		1503		-120		0		3.45		7.50		11.54

		7/28/00		12931		0		1		0		1503																				441		1503		-251		0		2.20		7.50		12.79

		7/31/00		12029		0		1		0		1503																				-461		1503		-902		0		-2.30		7.50		17.29

		8/1/00		11929		1		0		0		1503																				-561		1503		-100		0		-2.80		7.50		17.79

		8/2/00		12189		1		0		1		-10686																				-301		1503		260		0		-1.50		7.50		16.50

		8/3/00		12300		0		1		1		-10686																				-190		1614		111		111		-0.95		8.05		17.05

		8/4/00		12109		0		1		0		1423																				-381		1423		-191		-191		-1.90		7.10		16.10

		8/7/00		12119		0		1		0		1423																				-371		1423		10		0		-1.85		7.10		16.05

		8/8/00		11728		0		1		0		1423																				-762		1423		-391		0		-3.80		7.10		18.00

		8/9/00		11598		1		0		0		1423																				-892		1423		-130		0		-4.45		7.10		18.65

		8/10/00		11879		1		0		1		-10456																				-611		1423		281		0		-3.05		7.10		17.24

		8/11/00		11949		0		0		1		-10456																				-541		1493		70		70		-2.70		7.45		17.59

		8/14/00		12039		1		0		1		-10456																				-451		1583		90		90		-2.25		7.90		18.04

		8/16/00		12079		0		1		1		-10456																				-411		1623		40		40		-2.05		8.10		18.24

		8/17/00		11628		0		1		0		1172																				-862		1172		-451		-451		-4.30		5.85		15.99

		8/18/00		11488		1		0		0		1172																				-1002		1172		-140		0		-5.00		5.85		16.69

		8/21/00		11518		1		0		1		-10346																				-972		1172		30		0		-4.85		5.85		16.54

		8/22/00		12019		0		1		1		-10346																				-471		1673		501		501		-2.35		8.34		19.04

		8/23/00		11427		0		0		0		1081																				-1063		1081		-592		-592		-5.30		5.39		16.09

		8/24/00		11377		0		0		0		1081																				-1113		1081		-50		0		-5.55		5.39		16.34

		8/25/00		11678		0		0		0		1081																				-812		1081		301		0		-4.05		5.39		14.83

		8/28/00		11768		1		0		0		1081																				-722		1081		90		0		-3.60		5.39		14.39

		8/29/00		11728		1		0		1		-10647																				-762		1081		-40		0		-3.80		5.39		14.58

		8/30/00		11778		0		0		1		-10647																				-712		1131		50		50		-3.55		5.64		14.83

		8/31/00		11728		0		0		1		-10647																				-762		1081		-50		-50		-3.80		5.39		14.58

		9/1/00		11979		1		0		1		-10647																				-511		1332		251		251		-2.55		6.64		15.84

		9/4/00		12420		1		0		1		-10647																				-70		1773		441		441		-0.35		8.84		18.04

		9/5/00		12229		0		0		1		-10647																				-261		1582		-191		-191		-1.30		7.89		17.08

		9/6/00		12189		0		0		1		-10647																				-301		1542		-40		-40		-1.50		7.69		16.88

		9/7/00		12139		1		0		1		-10647																				-351		1492		-50		-50		-1.75		7.44		16.63

		9/8/00		12209		0		0		1		-10647																				-281		1562		70		70		-1.40		7.79		16.98

		9/11/00		12209		1		0		1		-10647																				-281		1562		0		0		-1.40		7.79		16.98

		9/12/00		12290		0		1		1		-10647																				-200		1643		81		81		-1.00		8.20		17.39

		9/13/00		12049		0		1		0		1402																				-441		1402		-241		-241		-2.20		6.99		16.19

		9/14/00		11959		0		0		0		1402																				-531		1402		-90		0		-2.65		6.99		16.63

		9/15/00		11929		0		1		0		1402																				-561		1402		-30		0		-2.80		6.99		16.78

		9/18/00		11788		0		0		0		1402																				-702		1402		-141		0		-3.50		6.99		17.49

		9/19/00		11778		0		0		0		1402																				-712		1402		-10		0		-3.55		6.99		17.54

		9/20/00		11909		0		0		0		1402																				-581		1402		131		0		-2.90		6.99		16.88

		9/21/00		11828		0		1		0		1402																				-662		1402		-81		0		-3.30		6.99		17.29

		9/22/00		11227		1		0		0		1402																				-1263		1402		-601		0		-6.30		6.99		20.29

		9/25/00		11718		0		0		1		-10316																				-772		1402		491		0		-3.85		6.99		17.84

		9/26/00		11558		0		0		1		-10316																				-932		1242		-160		-160		-4.65		6.20		17.04

		9/27/00		11538		0		0		1		-10316																				-952		1222		-20		-20		-4.75		6.10		16.94

		9/28/00		11538		1		0		1		-10316																				-952		1222		0		0		-4.75		6.10		16.94

		9/29/00		11798		0		0		1		-10316																				-692		1482		260		260		-3.45		7.39		18.24

		10/2/00		11748		1		0		1		-10316																				-742		1432		-50		-50		-3.70		7.14		17.99

		10/3/00		11828		1		0		1		-10316																				-662		1512		80		80		-3.30		7.54		18.39

		10/4/00		11838		0		1		1		-10316																				-652		1522		10		10		-3.25		7.59		18.44

		10/6/00		11478		0		1		0		1162																				-1012		1162		-360		-360		-5.05		5.80		16.64

		10/9/00		11087		0		0		0		1162																				-1403		1162		-391		0		-7.00		5.80		18.59

		10/10/00		11227		1		0		0		1162																				-1263		1162		140		0		-6.30		5.80		17.89

		10/11/00		11117		0		0		1		-9955																				-1373		1162		-110		0		-6.85		5.80		18.44

		10/12/00		11057		0		0		1		-9955																				-1433		1102		-60		-60		-7.15		5.50		18.14

		10/13/00		10726		0		0		1		-9955																				-1764		771		-331		-331		-8.80		3.85		16.49

		10/16/00		10916		0		0		1		-9955																				-1574		961		190		190		-7.85		4.79		17.44

		10/17/00		10776		0		1		1		-9955																				-1714		821		-140		-140		-8.55		4.10		16.74

		10/18/00		10325		0		0		0		370																				-2165		370		-451		-451		-10.80		1.85		14.49

		10/19/00		10285		1		0		0		370																				-2205		370		-40		0		-11.00		1.85		14.69

		10/20/00		10515		0		1		1		-10145																				-1975		370		230		0		-9.85		1.85		13.54

		10/23/00		10325		0		0		0		180																				-2165		180		-190		-190		-10.80		0.90		12.59

		10/24/00		10325		1		0		0		180																				-2165		180		0		0		-10.80		0.90		12.59

		10/25/00		10686		0		1		1		-10506																				-1804		180		361		0		-9.00		0.90		10.79

		10/26/00		10575		0		1		0		69																				-1915		69		-111		-111		-9.55		0.34		10.24

		10/27/00		10225		1		0		0		69																				-2265		69		-350		0		-11.30		0.34		11.99

		10/30/00		10275		1		0		1		-10206																				-2215		69		50		0		-11.05		0.34		11.74

		10/31/00		10455		1		0		1		-10206																				-2035		249		180		180		-10.15		1.24		12.63

		11/2/00		10616		0		1		1		-10206																				-1874		410		161		161		-9.35		2.05		13.44

		11/3/00		10636		0		1		0		430																				-1854		430		20		20		-9.25		2.14		13.54

		11/6/00		10525		0		1		0		430																				-1965		430		-111		0		-9.80		2.14		14.09

		11/7/00		10174		0		1		0		430																				-2316		430		-351		0		-11.55		2.14		15.84

		11/8/00		9824		1		0		0		430																				-2666		430		-350		0		-13.30		2.14		17.59

		11/9/00		9673		1		0		1		-9243																				-2817		430		-151		0		-14.05		2.14		18.34

		11/10/00		9683		0		0		1		-9243																				-2807		440		10		10		-14.00		2.19		18.39

		11/13/00		9523		0		1		1		-9243																				-2967		280		-160		-160		-14.80		1.40		17.59

		11/14/00		9302		1		0		0		59																				-3188		59		-221		-221		-15.90		0.29		16.49

		11/15/00		9473		0		0		1		-9414																				-3017		59		171		0		-15.05		0.29		15.64

		11/16/00		9423		0		0		1		-9414																				-3067		9		-50		-50		-15.30		0.04		15.39

		11/17/00		9383		0		0		1		-9414																				-3107		-31		-40		-40		-15.50		-0.15		15.19

		11/20/00		9292		0		1		1		-9414																				-3198		-122		-91		-91		-15.95		-0.61		14.73

		11/21/00		9132		1		0		0		-282																				-3358		-282		-160		-160		-16.75		-1.41		13.94

		11/22/00		9322		0		1		1		-9604																				-3168		-282		190		0		-15.80		-1.41		12.99

		11/23/00		9172		1		0		0		-432																				-3318		-432		-150		-150		-16.55		-2.15		12.24

		11/24/00		9503		1		0		1		-9935																				-2987		-432		331		0		-14.90		-2.15		10.59

		11/27/00		10195		0		1		1		-9935																				-2295		260		692		692		-11.45		1.30		14.04

		11/28/00		9824		0		0		0		-111																				-2666		-111		-371		-371		-13.30		-0.55		12.19

		11/29/00		9723		0		0		0		-111																				-2767		-111		-101		0		-13.80		-0.55		12.69

		11/30/00		9773		0		1		0		-111																				-2717		-111		50		0		-13.55		-0.55		12.45

		12/4/00		9423		0		1		0		-111																				-3067		-111		-350		0		-15.30		-0.55		14.19

		12/5/00		9373		1		0		0		-111																				-3117		-111		-50		0		-15.55		-0.55		14.44

		12/6/00		9773		1		0		1		-9884																				-2717		-111		400		0		-13.55		-0.55		12.45

		12/7/00		9824		0		0		1		-9884																				-2666		-60		51		51		-13.30		-0.30		12.70

		12/11/00		10114		1		0		1		-9884																				-2376		230		290		290		-11.85		1.15		14.15

		12/12/00		10676		0		0		1		-9884																				-1814		792		562		562		-9.05		3.95		16.95

		12/13/00		10515		1		0		1		-9884																				-1975		631		-161		-161		-9.85		3.15		16.15

		12/14/00		10595		0		1		1		-9884																				-1895		711		80		80		-9.45		3.55		16.55

		12/15/00		9994		0		0		0		110																				-2496		110		-601		-601		-12.45		0.55		13.55

		12/18/00		10375		0		1		0		110																				-2115		110		381		0		-10.55		0.55		11.65

		12/19/00		10074		1		0		0		110																				-2416		110		-301		0		-12.05		0.55		13.15

		12/20/00		10225		0		1		1		-10115																				-2265		110		151		0		-11.30		0.55		12.40

		12/21/00		9824		1		0		0		-291																				-2666		-291		-401		-401		-13.30		-1.45		10.39

		12/22/00		10014		0		1		1		-10305																				-2476		-291		190		0		-12.35		-1.45		9.45

		12/27/00		9874		0		1		0		-431																				-2616		-431		-140		-140		-13.05		-2.15		8.75

		12/28/00		9824		0		1		0		-431																				-2666		-431		-50		0		-13.30		-2.15		9.00

		12/29/00		9533		1		0		0		-431																				-2957		-431		-291		0		-14.75		-2.15		10.45

		1/2/01		9543		1		0		1		-9974																				-2947		-431		10		0		-14.70		-2.15		10.40

		1/3/01		9623		0		1		1		-9974																				-2867		-351		80		80		-14.30		-1.75		10.80

		1/4/01		10024		1		0		0		50																				-2466		50		401		401		-12.30		0.25		12.80

		1/5/01		10114		1		0		1		-10064																				-2376		50		90		0		-11.85		0.25		12.35

		1/8/01		9954		1		0		1		-10064																				-2536		-110		-160		-160		-12.65		-0.55		11.55

		1/9/01		10134		1		0		1		-10064																				-2356		70		180		180		-11.75		0.35		12.45

		1/10/01		10195		1		0		1		-10064																				-2295		131		61		61		-11.45		0.65		12.75

		1/11/01		10495		1		0		1		-10064																				-1995		431		300		300		-9.95		2.15		14.25

		1/12/01		11227		1		0		1		-10064																				-1263		1163		732		732		-6.30		5.80		17.90

		1/15/01		11307		1		0		1		-10064																				-1183		1243		80		80		-5.90		6.20		18.30

		1/16/01		11528		0		1		1		-10064																				-962		1464		221		221		-4.80		7.30		19.40

		1/17/01		11498		1		0		0		1434																				-992		1434		-30		-30		-4.95		7.15		19.25

		1/18/01		11929		0		0		1		-10495																				-561		1434		431		0		-2.80		7.15		17.10

		1/19/01		12189		0		1		1		-10495																				-301		1694		260		260		-1.50		8.45		18.40

		1/22/01		11628		0		1		0		1133																				-862		1133		-561		-561		-4.30		5.65		15.60

		1/23/01		11187		0		0		0		1133																				-1303		1133		-441		0		-6.50		5.65		17.80

		1/24/01		11448		1		0		0		1133																				-1042		1133		261		0		-5.20		5.65		16.50

		1/25/01		12249		0		1		1		-11116																				-241		1133		801		0		-1.20		5.65		12.50

		1/26/01		11728		0		0		0		612																				-762		612		-521		-521		-3.80		3.05		9.91

		1/29/01		11618		1		0		0		612																				-872		612		-110		0		-4.35		3.05		10.45

		1/30/01		11929		1		0		1		-11317																				-561		612		311		0		-2.80		3.05		8.90

		1/31/01		12009		0		1		1		-11317																				-481		692		80		80		-2.40		3.45		9.30

		2/1/01		11838		1		0		0		521																				-652		521		-171		-171		-3.25		2.60		8.45

		2/2/01		11949		0		1		1		-11428																				-541		521		111		0		-2.70		2.60		7.90

		2/5/01		11728		0		1		0		300																				-762		300		-221		-221		-3.80		1.50		6.79

		2/6/01		11578		1		0		0		300																				-912		300		-150		0		-4.55		1.50		7.54

		2/7/01		11678		0		0		1		-11378																				-812		300		100		0		-4.05		1.50		7.04

		2/8/01		11828		0		1		1		-11378																				-662		450		150		150		-3.30		2.24		7.79

		2/9/01		11317		0		1		0		-61																				-1173		-61		-511		-511		-5.85		-0.30		5.24

		2/12/01		11127		1		0		0		-61																				-1363		-61		-190		0		-6.80		-0.30		6.19

		2/13/01		11417		0		0		1		-11478																				-1073		-61		290		0		-5.35		-0.30		4.74

		2/14/01		10826		1		0		1		-11478																				-1664		-652		-591		-591		-8.30		-3.25		1.80

		2/15/01		11127		0		0		1		-11478																				-1363		-351		301		301		-6.80		-1.75		3.30

		2/16/01		10776		1		0		1		-11478																				-1714		-702		-351		-351		-8.55		-3.50		1.55

		2/19/01		10806		0		1		1		-11478																				-1684		-672		30		30		-8.40		-3.35		1.70

		2/20/01		10826		0		0		0		-652																				-1664		-652		20		20		-8.30		-3.25		1.80

		2/21/01		10746		0		0		0		-652																				-1744		-652		-80		0		-8.70		-3.25		2.19

		2/22/01		10676		0		1		0		-652																				-1814		-652		-70		0		-9.05		-3.25		2.54

		2/23/01		10405		0		1		0		-652																				-2085		-652		-271		0		-10.40		-3.25		3.90

		2/26/01		10325		0		0		0		-652																				-2165		-652		-80		0		-10.80		-3.25		4.29

		2/28/01		10325		1		0		0		-652																				-2165		-652		0		0		-10.80		-3.25		4.29

		3/1/01		10345		1		0		1		-10997																				-2145		-652		20		0		-10.70		-3.25		4.19

		3/2/01		10575		0		0		1		-10997																				-1915		-422		230		230		-9.55		-2.10		5.34

		3/5/01		10545		1		0		1		-10997																				-1945		-452		-30		-30		-9.70		-2.25		5.19

		3/6/01		11247		1		0		1		-10997																				-1243		250		702		702		-6.20		1.25		8.69

		3/7/01		11207		1		0		1		-10997																				-1283		210		-40		-40		-6.40		1.05		8.49

		3/8/01		11417		1		0		1		-10997																				-1073		420		210		210		-5.35		2.09		9.54

		3/9/01		11468		0		1		1		-10997																				-1022		471		51		51		-5.10		2.35		9.80

		3/12/01		10936		0		0		0		-61																				-1554		-61		-532		-532		-7.75		-0.30		7.14

		3/13/01		10976		0		0		0		-61																				-1514		-61		40		0		-7.55		-0.30		6.94

		3/14/01		10926		0		0		0		-61																				-1564		-61		-50		0		-7.80		-0.30		7.19

		3/15/01		10676		0		0		0		-61																				-1814		-61		-250		0		-9.05		-0.30		8.44

		3/16/01		10545		0		0		0		-61																				-1945		-61		-131		0		-9.70		-0.30		9.09

		3/19/01		10375		0		0		0		-61																				-2115		-61		-170		0		-10.55		-0.30		9.94

		3/20/01		10475		0		1		0		-61																				-2015		-61		100		0		-10.05		-0.30		9.44

		3/21/01		10054		0		1		0		-61																				-2436		-61		-421		0		-12.15		-0.30		11.54

		3/22/01		9553		0		1		0		-61																				-2937		-61		-501		0		-14.65		-0.30		14.04

		3/23/01		9864		1		0		0		-61																				-2626		-61		311		0		-13.10		-0.30		12.49

		3/26/01		10174		0		1		1		-10235																				-2316		-61		310		0		-11.55		-0.30		10.94

		3/27/01		10024		0		0		0		-211																				-2466		-211		-150		-150		-12.30		-1.05		10.20

		3/28/01		9924		1		0		0		-211																				-2566		-211		-100		0		-12.80		-1.05		10.69

		3/29/01		9874		0		0		1		-10085																				-2616		-211		-50		0		-13.05		-1.05		10.94

		3/30/01		9924		0		1		1		-10085																				-2566		-161		50		50		-12.80		-0.80		11.19

		4/2/01		9784		0		0		0		-301																				-2706		-301		-140		-140		-13.50		-1.50		10.49

		4/3/01		9523		0		0		0		-301																				-2967		-301		-261		0		-14.80		-1.50		11.80

		4/4/01		9122		1		0		0		-301																				-3368		-301		-401		0		-16.80		-1.50		13.80

		4/5/01		9974		1		0		1		-10275																				-2516		-301		852		0		-12.55		-1.50		9.55

		4/6/01		10074		0		0		1		-10275																				-2416		-201		100		100		-12.05		-1.00		10.05

		4/9/01		10124		1		0		1		-10275																				-2366		-151		50		50		-11.80		-0.75		10.30

		4/10/01		10626		0		0		1		-10275																				-1864		351		502		502		-9.30		1.75		12.80

		4/11/01		10706		1		0		1		-10275																				-1784		431		80		80		-8.90		2.15		13.20

		4/12/01		10726		0		0		1		-10275																				-1764		451		20		20		-8.80		2.25		13.30

		4/17/01		10285		1		0		1		-10275																				-2205		10		-441		-441		-11.00		0.05		11.10

		4/18/01		11137		0		0		1		-10275																				-1353		862		852		852		-6.75		4.30		15.35

		4/19/01		11177		0		1		1		-10275																				-1313		902		40		40		-6.55		4.50		15.55

		4/20/01		10916		0		0		0		641																				-1574		641		-261		-261		-7.85		3.20		14.25

		4/23/01		10646		0		1		0		641																				-1844		641		-270		0		-9.20		3.20		15.59

		4/24/01		10024		0		0		0		641																				-2466		641		-622		0		-12.30		3.20		18.69

		4/26/01		10164		1		0		0		641																				-2326		641		140		0		-11.60		3.20		18.00

		4/27/01		10495		1		0		1		-9854																				-1995		641		331		0		-9.95		3.20		16.35

		4/30/01		10826		1		0		1		-9854																				-1664		972		331		331		-8.30		4.85		18.00

		5/2/01		10876		0		0		1		-9854																				-1614		1022		50		50		-8.05		5.10		18.25

		5/3/01		10756		0		0		1		-9854																				-1734		902		-120		-120		-8.65		4.50		17.65

		5/4/01		10796		1		0		1		-9854																				-1694		942		40		40		-8.45		4.70		17.85

		5/7/01		10946		0		0		1		-9854																				-1544		1092		150		150		-7.70		5.45		18.60

		5/8/01		10876		0		0		1		-9854																				-1614		1022		-70		-70		-8.05		5.10		18.25

		5/9/01		10806		0		0		1		-9854																				-1684		952		-70		-70		-8.40		4.75		17.90

		5/10/01		10846		1		0		1		-9854																				-1644		992		40		40		-8.20		4.95		18.10

		5/11/01		10966		0		0		1		-9854																				-1524		1112		120		120		-7.60		5.55		18.69

		5/14/01		10916		0		0		1		-9854																				-1574		1062		-50		-50		-7.85		5.30		18.45

		5/15/01		10846		1		0		1		-9854																				-1644		992		-70		-70		-8.20		4.95		18.10

		5/16/01		10926		0		0		1		-9854																				-1564		1072		80		80		-7.80		5.35		18.50

		5/17/01		10976		0		0		1		-9854																				-1514		1122		50		50		-7.55		5.60		18.74

		5/18/01		10886		0		0		1		-9854																				-1604		1032		-90		-90		-8.00		5.15		18.30

		5/21/01		10876		0		1		1		-9854																				-1614		1022		-10		-10		-8.05		5.10		18.25

		5/22/01		10215		0		1		0		361																				-2275		361		-661		-661		-11.35		1.80		14.95

		5/23/01		9814		0		0		0		361																				-2676		361		-401		0		-13.35		1.80		16.95

		5/24/01		9673		0		0		0		361																				-2817		361		-141		0		-14.05		1.80		17.65

		5/25/01		9683		1		0		0		361																				-2807		361		10		0		-14.00		1.80		17.60

		5/28/01		9864		1		0		1		-9503																				-2626		361		181		0		-13.10		1.80		16.70

		5/29/01		9894		0		0		1		-9503																				-2596		391		30		30		-12.95		1.95		16.85

		5/30/01		9713		0		1		1		-9503																				-2777		210		-181		-181		-13.85		1.05		15.95

		5/31/01		9523		0		1		0		20																				-2967		20		-190		-190		-14.80		0.10		15.00

		6/1/01		9272		0		0		0		20																				-3218		20		-251		0		-16.05		0.10		16.25

		6/4/01		9373		0		0		0		20																				-3117		20		101		0		-15.55		0.10		15.75

		6/5/01		9212		0		0		0		20																				-3278		20		-161		0		-16.35		0.10		16.55

		6/6/01		9222		1		0		0		20																				-3268		20		10		0		-16.30		0.10		16.50

		6/7/01		9262		0		0		1		-9242																				-3228		20		40		0		-16.10		0.10		16.30

		6/8/01		9172		0		0		1		-9242																				-3318		-70		-90		-90		-16.55		-0.35		15.85

		6/11/01		9022		0		0		1		-9242																				-3468		-220		-150		-150		-17.30		-1.10		15.10

		6/12/01		8821		0		1		1		-9242																				-3669		-421		-201		-201		-18.30		-2.10		14.10

		6/13/01		8591		1		0		0		-651																				-3899		-651		-230		-230		-19.45		-3.25		12.95

		6/15/01		8470		0		1		1		-9121																				-4020		-651		-121		0		-20.05		-3.25		13.56

		6/18/01		8039		0		0		0		-1082																				-4451		-1082		-431		-431		-22.20		-5.40		11.41

		6/19/01		7899		0		0		0		-1082																				-4591		-1082		-140		0		-22.90		-5.40		12.11

		6/20/01		7618		0		0		0		-1082																				-4872		-1082		-281		0		-24.30		-5.40		13.51

		6/21/01		7688		1		0		0		-1082																				-4802		-1082		70		0		-23.95		-5.40		13.16

		6/22/01		7769		1		0		1		-8851																				-4721		-1082		81		0		-23.55		-5.40		12.75

		6/25/01		7959		1		0		1		-8851																				-4531		-892		190		190		-22.60		-4.45		13.70

		6/26/01		8029		0		0		1		-8851																				-4461		-822		70		70		-22.25		-4.10		14.05

		6/27/01		8099		0		1		1		-8851																				-4391		-752		70		70		-21.90		-3.75		14.40

		6/28/01		7869		1		0		0		-982																				-4621		-982		-230		-230		-23.05		-4.90		13.25

		6/29/01		8390		0		0		1		-9372																				-4100		-982		521		0		-20.45		-4.90		10.65

		7/2/01		8370		1		0		1		-9372																				-4120		-1002		-20		-20		-20.55		-5.00		10.55

		7/3/01		8470		1		0		1		-9372																				-4020		-902		100		100		-20.05		-4.50		11.05

		7/4/01		8490		0		0		1		-9372																				-4000		-882		20		20		-19.95		-4.40		11.15

		7/5/01		8340		0		0		1		-9372																				-4150		-1032		-150		-150		-20.70		-5.15		10.40

		7/6/01		8310		0		1		1		-9372																				-4180		-1062		-30		-30		-20.85		-5.30		10.26

		7/9/01		7999		1		0		0		-1373																				-4491		-1373		-311		-311		-22.40		-6.85		8.70

		7/10/01		8270		0		1		1		-9643																				-4220		-1373		271		0		-21.05		-6.85		7.35

		7/11/01		7819		0		1		0		-1824																				-4671		-1824		-451		-451		-23.30		-9.10		5.10

		7/12/01		7899		0		1		0		-1824																				-4591		-1824		80		0		-22.90		-9.10		4.70

		7/13/01		7518		1		0		0		-1824																				-4972		-1824		-381		0		-24.80		-9.10		6.60

		7/16/01		7648		1		0		1		-9472																				-4842		-1824		130		0		-24.15		-9.10		5.96

		7/17/01		7779		1		0		1		-9472																				-4711		-1693		131		131		-23.50		-8.44		6.61

		7/18/01		7829		1		0		1		-9472																				-4661		-1643		50		50		-23.25		-8.20		6.86

		7/19/01		8019		1		0		1		-9472																				-4471		-1453		190		190		-22.30		-7.25		7.81

		7/20/01		8220		1		0		1		-9472																				-4270		-1252		201		201		-21.30		-6.24		8.81

		7/23/01		8390		0		0		1		-9472																				-4100		-1082		170		170		-20.45		-5.40		9.66

		7/24/01		8420		0		0		1		-9472																				-4070		-1052		30		30		-20.30		-5.25		9.81

		7/25/01		8440		0		1		1		-9472																				-4050		-1032		20		20		-20.20		-5.15		9.91

		7/26/01		8059		0		0		0		-1413																				-4431		-1413		-381		-381		-22.10		-7.05		8.01

		7/27/01		8039		0		1		0		-1413																				-4451		-1413		-20		0		-22.20		-7.05		8.11

		7/30/01		7989		1		0		0		-1413																				-4501		-1413		-50		0		-22.45		-7.05		8.35

		7/31/01		8089		1		0		1		-9502																				-4401		-1413		100		0		-21.95		-7.05		7.86

		8/1/01		8260		0		0		1		-9502																				-4230		-1242		171		171		-21.10		-6.20		8.71

		8/2/01		8280		0		0		1		-9502																				-4210		-1222		20		20		-21.00		-6.10		8.81

		8/3/01		8210		1		0		1		-9502																				-4280		-1292		-70		-70		-21.35		-6.44		8.46

		8/6/01		8320		1		0		1		-9502																				-4170		-1182		110		110		-20.80		-5.90		9.01

		8/7/01		8400		0		0		1		-9502																				-4090		-1102		80		80		-20.40		-5.50		9.41

		8/8/01		8260		0		0		1		-9502																				-4230		-1242		-140		-140		-21.10		-6.20		8.71

		8/9/01		7919		0		1		1		-9502																				-4571		-1583		-341		-341		-22.80		-7.90		7.01

		8/10/01		7819		0		0		0		-1683																				-4671		-1683		-100		-100		-23.30		-8.39		6.51

		8/13/01		7608		1		0		0		-1683																				-4882		-1683		-211		0		-24.35		-8.39		7.56

		8/14/01		7969		0		0		1		-9652																				-4521		-1683		361		0		-22.55		-8.39		5.76

		8/16/01		7648		0		0		1		-9652																				-4842		-2004		-321		-321		-24.15		-10.00		4.16

		8/17/01		7638		0		1		1		-9652																				-4852		-2014		-10		-10		-24.20		-10.05		4.11

		8/20/01		7448		0		0		0		-2204																				-5042		-2204		-190		-190		-25.15		-10.99		3.16

		8/21/01		7428		0		0		0		-2204																				-5062		-2204		-20		0		-25.25		-10.99		3.26

		8/22/01		7428		0		1		0		-2204																				-5062		-2204		0		0		-25.25		-10.99		3.26

		8/23/01		7378		0		1		0		-2204																				-5112		-2204		-50		0		-25.50		-10.99		3.51

		8/24/01		7388		0		1		0		-2204																				-5102		-2204		10		0		-25.45		-10.99		3.46

		8/27/01		7328		0		1		0		-2204																				-5162		-2204		-60		0		-25.75		-10.99		3.76

		37131		7117		0		1		0		-2204																				-5373		-2204		-211		0		-26.80		-10.99		4.81

		37132		7037		1		0		0		-2204																				-5453		-2204		-80		0		-27.20		-10.99		5.21

		37133		7167		0		1		1		-9371																				-5323		-2204		130		0		-26.55		-10.99		4.56

		37134		7017		1		0		0		-2354																				-5473		-2354		-150		-150		-27.30		-11.74		3.82

		37137		7007		0		1		1		-9361																				-5483		-2354		-10		0		-27.35		-11.74		3.87

		37138		6927		1		0		0		-2434																				-5563		-2434		-80		-80		-27.75		-12.14		3.47

		37139		7518		0		0		1		-9952																				-4972		-2434		591		0		-24.80		-12.14		0.52

		37140		7117		0		1		1		-9952																				-5373		-2835		-401		-401		-26.80		-14.14		-1.48

		37141		7037		0		1		0		-2915																				-5453		-2915		-80		-80		-27.20		-14.54		-1.88

		37144		7067		0		0		0		-2915																				-5423		-2915		30		0		-27.05		-14.54		-2.03

		37145		7167		0		1		0		-2915																				-5323		-2915		100		0		-26.55		-14.54		-2.53

		37146		6816		0		1		0		-2915																				-5674		-2915		-351		0		-28.30		-14.54		-0.78

		37147		6365		1		0		0		-2915																				-6125		-2915		-451		0		-30.55		-14.54		1.47

		37148		6706		0		1		1		-9621																				-5784		-2915		341		0		-28.85		-14.54		-0.23

		37151		6265		1		0		0		-3356																				-6225		-3356		-441		-441		-31.05		-16.74		-2.43

		37152		6516		1		0		1		-9872																				-5974		-3356		251		0		-29.80		-16.74		-3.68

		37153		7017		1		0		1		-9872																				-5473		-2855		501		501		-27.30		-14.24		-1.18

		37154		7117		1		0		1		-9872																				-5373		-2755		100		100		-26.80		-13.74		-0.68

		37155		7067		1		0		1		-9872																				-5423		-2805		-50		-50		-27.05		-13.99		-0.93

		37158		7959		0		0		1		-9872																				-4531		-1913		892		892		-22.60		-9.54		3.52

		37159		7709		1		0		1		-9872																				-4781		-2163		-250		-250		-23.85		-10.79		2.27

		37160		8069		0		0		1		-9872																				-4421		-1803		360		360		-22.05		-8.99		4.07

		37161		7939		0		1		1		-9872																				-4551		-1933		-130		-130		-22.70		-9.64		3.42

		37162		7849		1		0		0		-2023																				-4641		-2023		-90		-90		-23.15		-10.09		2.97

		37165		7899		1		0		1		-9922																				-4591		-2023		50		0		-22.90		-10.09		2.72

		37166		7879		0		1		1		-9922																				-4611		-2043		-20		-20		-23.00		-10.19		2.62

		37167		7719		0		0		0		-2203																				-4771		-2203		-160		-160		-23.80		-10.99		1.82

		37168		7929		0		1		0		-2203																				-4561		-2203		210		0		-22.75		-10.99		0.77

		37172		7468		0		0		0		-2203																				-5022		-2203		-461		0		-25.05		-10.99		3.07

		37173		7668		1		0		0		-2203																				-4822		-2203		200		0		-24.05		-10.99		2.07

		37174		7869		1		0		1		-10072																				-4621		-2203		201		0		-23.05		-10.99		1.07

		37175		8621		0		1		1		-10072																				-3869		-1451		752		752		-19.30		-7.24		4.82

		37176		8109		0		0		0		-1963																				-4381		-1963		-512		-512		-21.85		-9.79		2.27

		37179		8039		1		0		0		-1963																				-4451		-1963		-70		0		-22.20		-9.79		2.62

		37180		8220		0		1		1		-10183																				-4270		-1963		181		0		-21.30		-9.79		1.72

		37181		8410		1		0		0		-1773																				-4080		-1773		190		190		-20.35		-8.84		2.66

		37182		8320		1		0		1		-10093																				-4170		-1773		-90		0		-20.80		-8.84		3.11

		37183		8320		0		1		1		-10093																				-4170		-1773		0		0		-20.80		-8.84		3.11

		37186		8260		1		0		0		-1833																				-4230		-1833		-60		-60		-21.10		-9.14		2.81

		37187		8621		1		0		1		-10454																				-3869		-1833		361		0		-19.30		-9.14		1.01

		37188		9152		0		0		1		-10454																				-3338		-1302		531		531		-16.65		-6.49		3.66

		37189		9052		0		1		1		-10454																				-3438		-1402		-100		-100		-17.15		-6.99		3.16

		37190		8952		0		1		0		-1502																				-3538		-1502		-100		-100		-17.65		-7.49		2.66

		37193		8731		1		0		0		-1502																				-3759		-1502		-221		0		-18.75		-7.49		3.77

		37194		8691		0		1		1		-10193																				-3799		-1502		-40		0		-18.95		-7.49		3.97

		37195		8771		1		0		0		-1422																				-3719		-1422		80		80		-18.55		-7.09		4.36

		37197		9012		0		0		1		-10434																				-3478		-1422		241		0		-17.35		-7.09		3.16

		37200		9092		1		0		1		-10434																				-3398		-1342		80		80		-16.95		-6.69		3.56

		37201		9272		0		1		1		-10434																				-3218		-1162		180		180		-16.05		-5.80		4.46

		37202		9052		1		0		0		-1382																				-3438		-1382		-220		-220		-17.15		-6.89		3.36

		37203		9373		0		0		1		-10755																				-3117		-1382		321		0		-15.55		-6.89		1.76

		37204		9383		0		1		1		-10755																				-3107		-1372		10		10		-15.50		-6.84		1.81

		37207		9112		1		0		0		-1643																				-3378		-1643		-271		-271		-16.85		-8.20		0.46

		37208		9483		0		0		1		-11126																				-3007		-1643		371		0		-15.00		-8.20		-1.39

		37209		9623		0		1		1		-11126																				-2867		-1503		140		140		-14.30		-7.50		-0.69

		37210		9363		0		1		0		-1763																				-3127		-1763		-260		-260		-15.60		-8.79		-1.99

		37211		9022		0		1		0		-1763																				-3468		-1763		-341		0		-17.30		-8.79		-0.29

		37214		9112		0		1		0		-1763																				-3378		-1763		90		0		-16.85		-8.79		-0.74

		37215		8881		0		0		0		-1763																				-3609		-1763		-231		0		-18.00		-8.79		0.41

		37216		8771		0		1		0		-1763																				-3719		-1763		-110		0		-18.55		-8.79		0.96

		37217		8761		1		0		0		-1763																				-3729		-1763		-10		0		-18.60		-8.79		1.01

		37218		8671		1		0		1		-10434																				-3819		-1763		-90		0		-19.05		-8.79		1.46

		37221		8821		0		1		1		-10434																				-3669		-1613		150		150		-18.30		-8.05		2.21

		37222		8701		0		1		0		-1733																				-3789		-1733		-120		-120		-18.90		-8.64		1.61

		37223		8601		0		1		0		-1733																				-3889		-1733		-100		0		-19.40		-8.64		2.11

		37224		8450		1		0		0		-1733																				-4040		-1733		-151		0		-20.15		-8.64		2.86

		37225		8611		0		1		1		-10344																				-3879		-1733		161		0		-19.35		-8.64		2.06

		37228		8420		0		1		0		-1924																				-4070		-1924		-191		-191		-20.30		-9.60		1.11

		37229		8410		1		0		0		-1924																				-4080		-1924		-10		0		-20.35		-9.60		1.16

		37230		8771		1		0		1		-10695																				-3719		-1924		361		0		-18.55		-9.60		-0.64

		37231		8972		1		0		1		-10695																				-3518		-1723		201		201		-17.55		-8.59		0.36

		37232		9022		0		0		1		-10695																				-3468		-1673		50		50		-17.30		-8.34		0.61

		37235		9022		0		1		1		-10695																				-3468		-1673		0		0		-17.30		-8.34		0.61

		37236		8791		1		0		0		-1904																				-3699		-1904		-231		-231		-18.45		-9.50		-0.54

		37237		9022		0		0		1		-10926																				-3468		-1904		231		0		-17.30		-9.50		-1.70

		37238		9042		0		1		1		-10926																				-3448		-1884		20		20		-17.20		-9.40		-1.60

		37239		8921		0		1		0		-2005																				-3569		-2005		-121		-121		-17.80		-10.00		-2.20

		37242		8821		0		1		0		-2005																				-3669		-2005		-100		0		-18.30		-10.00		-1.70

		37243		8651		0		0		0		-2005																				-3839		-2005		-170		0		-19.15		-10.00		-0.85

		37244		8581		1		0		0		-2005																				-3909		-2005		-70		0		-19.50		-10.00		-0.50

		37245		8571		0		0		1		-10576																				-3919		-2005		-10		0		-19.55		-10.00		-0.45

		37246		8841		0		1		1		-10576																				-3649		-1735		270		270		-18.20		-8.65		0.89

		37252		8631		1		0		0		-1945																				-3859		-1945		-210		-210		-19.25		-9.70		-0.15

		37253		8821		0		1		1		-10766																				-3669		-1945		190		0		-18.30		-9.70		-1.10

		37258		8741		1		0		0		-2025																				-3749		-2025		-80		-80		-18.70		-10.10		-1.50

		37259		9022		1		0		1		-11047																				-3468		-2025		281		0		-17.30		-10.10		-2.90

		37260		9222		1		0		1		-11047																				-3268		-1825		200		200		-16.30		-9.10		-1.91

		37263		9373		0		1		1		-11047																				-3117		-1674		151		151		-15.55		-8.35		-1.15

		37264		9222		0		1		0		-1825																				-3268		-1825		-151		-151		-16.30		-9.10		-1.91

		37265		9112		0		0		0		-1825																				-3378		-1825		-110		0		-16.85		-9.10		-1.36

		37266		9032		0		0		0		-1825																				-3458		-1825		-80		0		-17.25		-9.10		-0.96

		37267		9092		0		1		0		-1825																				-3398		-1825		60		0		-16.95		-9.10		-1.26

		37270		8931		0		1		0		-1825																				-3559		-1825		-161		0		-17.75		-9.10		-0.45

		37271		8871		0		0		0		-1825																				-3619		-1825		-60		0		-18.05		-9.10		-0.15

		37272		8851		0		1		0		-1825																				-3639		-1825		-20		0		-18.15		-9.10		-0.05

		37273		8821		1		0		0		-1825																				-3669		-1825		-30		0		-18.30		-9.10		0.09

		37274		8921		0		1		1		-10746																				-3569		-1825		100		0		-17.80		-9.10		-0.40

		37277		8871		0		1		0		-1875																				-3619		-1875		-50		-50		-18.05		-9.35		-0.65

		37278		8821		0		1		0		-1875																				-3669		-1875		-50		0		-18.30		-9.35		-0.40

		37279		8771		0		1		0		-1875																				-3719		-1875		-50		0		-18.55		-9.35		-0.15

		37280		8671		0		0		0		-1875																				-3819		-1875		-100		0		-19.05		-9.35		0.34

		37281		8631		1		0		0		-1875																				-3859		-1875		-40		0		-19.25		-9.35		0.54

		37284		8921		1		0		1		-10796																				-3569		-1875		290		0		-17.80		-9.35		-0.90

		37285		9072		0		1		1		-10796																				-3418		-1724		151		151		-17.05		-8.60		-0.15

		37286		8761		0		1		0		-2035																				-3729		-2035		-311		-311		-18.60		-10.15		-1.70

		37287		8821		0		1		0		-2035																				-3669		-2035		60		0		-18.30		-10.15		-2.00

		37288		8731		0		0		0		-2035																				-3759		-2035		-90		0		-18.75		-10.15		-1.55

		37291		8721		0		0		0		-2035																				-3769		-2035		-10		0		-18.80		-10.15		-1.50

		37292		8611		1		0		0		-2035																				-3879		-2035		-110		0		-19.35		-10.15		-0.95

		37293		8721		0		0		1		-10756																				-3769		-2035		110		0		-18.80		-10.15		-1.50

		37294		8621		0		1		1		-10756																				-3869		-2135		-100		-100		-19.30		-10.65		-2.00

		37295		8410		0		1		0		-2346																				-4080		-2346		-211		-211		-20.35		-11.70		-3.05

		37298		8460		0		0		0		-2346																				-4030		-2346		50		0		-20.10		-11.70		-3.30

		37300		8410		0		1		0		-2346																				-4080		-2346		-50		0		-20.35		-11.70		-3.05

		37301		8140		1		0		0		-2346																				-4350		-2346		-270		0		-21.70		-11.70		-1.71

		37302		8260		0		1		1		-10606																				-4230		-2346		120		0		-21.10		-11.70		-2.30

		37305		8029		0		0		0		-2577																				-4461		-2577		-231		-231		-22.25		-12.85		-3.46

		37306		8019		0		1		0		-2577																				-4471		-2577		-10		0		-22.30		-12.85		-3.41

		37307		7779		0		1		0		-2577																				-4711		-2577		-240		0		-23.50		-12.85		-2.21

		37308		7869		0		1		0		-2577																				-4621		-2577		90		0		-23.05		-12.85		-2.66

		37309		7618		0		0		0		-2577																				-4872		-2577		-251		0		-24.30		-12.85		-1.41

		37312		7618		0		1		0		-2577																				-4872		-2577		0		0		-24.30		-12.85		-1.41

		37313		7638		1		0		0		-2577																				-4852		-2577		20		0		-24.20		-12.85		-1.51

		37314		7839		1		0		1		-10416																				-4651		-2577		201		0		-23.20		-12.85		-2.51

		37315		8019		1		0		1		-10416																				-4471		-2397		180		180		-22.30		-11.96		-1.61

		37316		8120		1		0		1		-10416																				-4370		-2296		101		101		-21.80		-11.45		-1.11

		37319		8380		1		0		1		-10416																				-4110		-2036		260		260		-20.50		-10.16		0.19

		37320		8480		1		0		1		-10416																				-4010		-1936		100		100		-20.00		-9.66		0.69

		37321		8581		0		1		1		-10416																				-3909		-1835		101		101		-19.50		-9.15		1.19

		37322		8691		1		0		0		-1725																				-3799		-1725		110		110		-18.95		-8.60		1.74

		37323		8741		1		0		1		-10466																				-3749		-1725		50		0		-18.70		-8.60		1.49

		37326		8911		1		0		1		-10466																				-3579		-1555		170		170		-17.85		-7.76		2.34

		37327		8962		0		0		1		-10466																				-3528		-1504		51		51		-17.60		-7.50		2.59

		37328		8901		0		1		1		-10466																				-3589		-1565		-61		-61		-17.90		-7.81		2.29

		37329		8631		0		0		0		-1835																				-3859		-1835		-270		-270		-19.25		-9.15		0.94

		37330		8571		1		0		0		-1835																				-3919		-1835		-60		0		-19.55		-9.15		1.24

		37333		8821		0		0		1		-10656																				-3669		-1835		250		0		-18.30		-9.15		-0.00

		37334		8861		1		0		1		-10656																				-3629		-1795		40		40		-18.10		-8.95		0.19

		37335		8861		0		1		1		-10656																				-3629		-1795		0		0		-18.10		-8.95		0.19

		37336		8561		0		1		0		-2095																				-3929		-2095		-300		-300		-19.60		-10.45		-1.30

		37337		8510		1		0		0		-2095																				-3980		-2095		-51		0		-19.85		-10.45		-1.05

		37340		8591		0		1		1		-10686																				-3899		-2095		81		0		-19.45		-10.45		-1.45

		37341		8460		0		0		0		-2226																				-4030		-2226		-131		-131		-20.10		-11.10		-2.10

		37342		8430		1		0		0		-2226																				-4060		-2226		-30		0		-20.25		-11.10		-1.96

		37343		8531		0		0		1		-10757																				-3959		-2226		101		0		-19.75		-11.10		-2.46

		37348		8611		0		1		1		-10757																				-3879		-2146		80		80		-19.35		-10.70		-2.06

		37349		8210		0		0		0		-2547																				-4280		-2547		-401		-401		-21.35		-12.70		-4.06

		37350		8200		0		0		0		-2547																				-4290		-2547		-10		0		-21.40		-12.70		-4.01

		37351		8270		0		1		0		-2547																				-4220		-2547		70		0		-21.05		-12.70		-4.36

		37354		8200		0		0		0		-2547																				-4290		-2547		-70		0		-21.40		-12.70		-4.01

		37355		8280		1		0		0		-2547																				-4210		-2547		80		0		-21.00		-12.70		-4.41

		37356		8420		1		0		1		-10967																				-4070		-2547		140		0		-20.30		-12.70		-5.11

		37357		8561		0		1		1		-10967																				-3929		-2406		141		141		-19.60		-12.00		-4.40

		37358		8260		0		0		0		-2707																				-4230		-2707		-301		-301		-21.10		-13.50		-5.91

		37361		8320		0		0		0		-2707																				-4170		-2707		60		0		-20.80		-13.50		-6.21

		37362		8400		1		0		0		-2707																				-4090		-2707		80		0		-20.40		-13.50		-6.60

		37363		8581		0		0		1		-11288																				-3909		-2707		181		0		-19.50		-13.50		-7.51

		37364		8500		0		1		1		-11288																				-3990		-2788		-81		-81		-19.90		-13.91		-7.91

		37365		8571		0		0		0		-2717																				-3919		-2717		71		71		-19.55		-13.55		-7.56

		37368		8510		0		1		0		-2717																				-3980		-2717		-61		0		-19.85		-13.55		-7.25

		37369		8460		1		0		0		-2717																				-4030		-2717		-50		0		-20.10		-13.55		-7.00

		37370		8450		0		0		1		-11167																				-4040		-2717		-10		0		-20.15		-13.55		-6.95

		37372		8420		0		1		1		-11167																				-4070		-2747		-30		-30		-20.30		-13.70		-7.10

		37375		8250		1		0		0		-2917																				-4240		-2917		-170		-170		-21.15		-14.55		-7.95

		37376		8320		0		1		1		-11237																				-4170		-2917		70		0		-20.80		-14.55		-8.30

		37378		8190		0		1		0		-3047																				-4300		-3047		-130		-130		-21.45		-15.20		-8.95

		37379		7709		0		0		0		-3047																				-4781		-3047		-481		0		-23.85		-15.20		-6.55

		37382		7749		0		1		0		-3047																				-4741		-3047		40		0		-23.65		-15.20		-6.75

		37383		7618		0		0		0		-3047																				-4872		-3047		-131		0		-24.30		-15.20		-6.10

		37384		7638		1		0		0		-3047																				-4852		-3047		20		0		-24.20		-15.20		-6.20

		37385		7889		0		1		1		-10936																				-4601		-3047		251		0		-22.95		-15.20		-7.45

		37386		7648		0		1		0		-3288																				-4842		-3288		-241		-241		-24.15		-16.40		-8.65

		37389		7378		0		0		0		-3288																				-5112		-3288		-270		0		-25.50		-16.40		-7.30

		37390		7498		0		0		0		-3288																				-4992		-3288		120		0		-24.90		-16.40		-7.90

		37391		7468		0		0		0		-3288																				-5022		-3288		-30		0		-25.05		-16.40		-7.75

		37392		7488		1		0		0		-3288																				-5002		-3288		20		0		-24.95		-16.40		-7.85

		37393		7688		0		0		1		-10976																				-4802		-3288		200		0		-23.95		-16.40		-8.85

		37396		7709		0		0		1		-10976																				-4781		-3267		21		21		-23.85		-16.30		-8.74

		37397		7648		1		0		1		-10976																				-4842		-3328		-61		-61		-24.15		-16.60		-9.05

		37398		7719		0		0		1		-10976																				-4771		-3257		71		71		-23.80		-16.25		-8.69

		37399		7688		0		0		1		-10976																				-4802		-3288		-31		-31		-23.95		-16.40		-8.85

		37400		7618		1		0		1		-10976																				-4872		-3358		-70		-70		-24.30		-16.75		-9.20

		37403		7769		0		1		1		-10976																				-4721		-3207		151		151		-23.55		-16.00		-8.44

		37404		7819		0		0		0		-3157																				-4671		-3157		50		50		-23.30		-15.75		-8.20

		37405		7769		0		0		0		-3157																				-4721		-3157		-50		0		-23.55		-15.75		-7.95

		37407		7648		1		0		0		-3157																				-4842		-3157		-121		0		-24.15		-15.75		-7.34

		37410		7789		1		0		1		-10946																				-4701		-3157		141		0		-23.45		-15.75		-8.05

		37411		7759		0		1		1		-10946																				-4731		-3187		-30		-30		-23.60		-15.90		-8.20

		37412		7668		0		1		0		-3278																				-4822		-3278		-91		-91		-24.05		-16.35		-8.65

		37413		7608		0		1		0		-3278																				-4882		-3278		-60		0		-24.35		-16.35		-8.35

		37414		7117		0		0		0		-3278																				-5373		-3278		-491		0		-26.80		-16.35		-5.90

		37418		7127		0		0		0		-3278																				-5363		-3278		10		0		-26.75		-16.35		-5.95

		37419		7077		0		1		0		-3278																				-5413		-3278		-50		0		-27.00		-16.35		-5.70

		37420		7087		0		1		0		-3278																				-5403		-3278		10		0		-26.95		-16.35		-5.75

		37421		6726		0		1		0		-3278																				-5764		-3278		-361		0		-28.75		-16.35		-3.95

		37424		6616		1		0		0		-3278																				-5874		-3278		-110		0		-29.30		-16.35		-3.40

		37425		6877		1		0		1		-10155																				-5613		-3278		261		0		-28.00		-16.35		-4.70

		37426		6726		1		0		1		-10155																				-5764		-3429		-151		-151		-28.75		-17.10		-5.46

		37427		6957		0		0		1		-10155																				-5533		-3198		231		231		-27.60		-15.95		-4.30

		37428		6957		1		0		0		-3198																				-5533		-3198		0		0		-27.60		-15.95		-4.30
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Buy and hold

Negociação1

Negociação2



PT2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		12530		0		1		0		0				Resultado final:				-863				"Buy and hold":				-5533								Ret(BH)		Ret(N)

		6/13/00		12490		1		0		-1		12490								-4.30								-27.60				0		0		0		0

		6/14/00		12731		0		0		1		-12972				Nº. de negócios:				162												241		-241		241		-241

		6/15/00		12901		0		1		1		-12972																				411		-71		170		170

		6/16/00		12911		0		1		-1		12850																				421		-61		10		10

		6/19/00		12530		0		1		-1		12850																				40		320		-381		381

		6/20/00		12340		0		1		-1		12850																				-150		510		-190		190

		6/21/00		11548		1		0		-1		12850																				-942		1302		-792		792

		6/23/00		11678		0		1		1		-10506																				-812		1172		130		-130

		6/26/00		11518		0		1		-1		12530																				-972		1012		-160		-160

		6/27/00		11277		1		0		-1		12530																				-1213		1253		-241		241

		6/28/00		11578		1		0		1		-10626																				-912		952		301		-301

		6/29/00		11919		0		1		1		-10626																				-571		1293		341		341

		6/30/00		11879		0		0		-1		13132																				-611		1253		-40		-40

		7/3/00		11869		0		0		-1		13132																				-621		1263		-10		10

		7/4/00		11929		0		0		-1		13132																				-561		1203		60		-60

		7/5/00		11999		1		0		-1		13132																				-491		1133		70		-70

		7/6/00		11919		0		0		1		-10706																				-571		1213		-80		80

		7/7/00		12029		1		0		1		-10706																				-461		1323		110		110

		7/10/00		12340		1		0		1		-10706																				-150		1634		311		311

		7/11/00		12430		1		0		1		-10706																				-60		1724		90		90

		7/12/00		12731		0		0		1		-10706																				241		2025		301		301

		7/13/00		12781		1		0		1		-10706				Sharpe Ratio (SR):																291		2075		50		50

		7/14/00		13081		0		0		1		-10706				Média do retorno:								SR(BH)*:		SR(N)*:						591		2375		300		300

		7/17/00		13282		1		0		1		-10706				-2918.40		1337.62						-1.759		0.824						792		2576		201		201

		7/18/00		13282		0		0		1		-10706				Desv. padrão do retorno:																792		2576		0		0

		7/19/00		13122		0		0		1		-10706				1659.58		1624.27						SR(BH)**:		SR(N)**:						632		2416		-160		-160

		7/20/00		13132		1		0		1		-10706												-0.045		-0.007						642		2426		10		10

		7/21/00		13713		0		1		1		-10706				Notas:																1223		3007		581		581

		7/24/00		13402		1		0		-1		16098																				912		2696		-311		-311

		7/25/00		13603		0		1		1		-11108				- Ret(BH): Retorno do Buy and Hold.																1113		2495		201		-201

		7/26/00		13302		0		1		-1		15496				- Ret(N): Retorno da Negociação.																812		2194		-301		-301

		7/27/00		13182		0		1		-1		15496				- Baseline para a SR: 0%.																692		2314		-120		120

		7/28/00		12931		0		1		-1		15496																				441		2565		-251		251

		7/31/00		12029		0		1		-1		15496																				-461		3467		-902		902

		8/1/00		11929		1		0		-1		15496																				-561		3567		-100		100

		8/2/00		12189		1		0		1		-8882																				-301		3307		260		-260

		8/3/00		12300		0		1		1		-8882																				-190		3418		111		111

		8/4/00		12109		0		1		-1		15336																				-381		3227		-191		-191

		8/7/00		12119		0		1		-1		15336																				-371		3217		10		-10

		8/8/00		11728		0		1		-1		15336																				-762		3608		-391		391

		8/9/00		11598		1		0		-1		15336																				-892		3738		-130		130

		8/10/00		11879		1		0		1		-8422																				-611		3457		281		-281

		8/11/00		11949		0		0		1		-8422																				-541		3527		70		70

		8/14/00		12039		1		0		1		-8422																				-451		3617		90		90

		8/16/00		12079		0		1		1		-8422																				-411		3657		40		40

		8/17/00		11628		0		1		-1		14834																				-862		3206		-451		-451

		8/18/00		11488		1		0		-1		14834																				-1002		3346		-140		140

		8/21/00		11518		1		0		1		-8202																				-972		3316		30		-30

		8/22/00		12019		0		1		1		-8202																				-471		3817		501		501

		8/23/00		11427		0		0		-1		14652																				-1063		3225		-592		-592

		8/24/00		11377		0		0		-1		14652																				-1113		3275		-50		50

		8/25/00		11678		0		0		-1		14652																				-812		2974		301		-301

		8/28/00		11768		1		0		-1		14652																				-722		2884		90		-90

		8/29/00		11728		1		0		1		-8804																				-762		2924		-40		40

		8/30/00		11778		0		0		1		-8804																				-712		2974		50		50

		8/31/00		11728		0		0		1		-8804																				-762		2924		-50		-50

		9/1/00		11979		1		0		1		-8804																				-511		3175		251		251

		9/4/00		12420		1		0		1		-8804																				-70		3616		441		441

		9/5/00		12229		0		0		1		-8804																				-261		3425		-191		-191

		9/6/00		12189		0		0		1		-8804																				-301		3385		-40		-40

		9/7/00		12139		1		0		1		-8804																				-351		3335		-50		-50

		9/8/00		12209		0		0		1		-8804																				-281		3405		70		70

		9/11/00		12209		1		0		1		-8804																				-281		3405		0		0

		9/12/00		12290		0		1		1		-8804																				-200		3486		81		81

		9/13/00		12049		0		1		-1		15294																				-441		3245		-241		-241

		9/14/00		11959		0		0		-1		15294																				-531		3335		-90		90

		9/15/00		11929		0		1		-1		15294																				-561		3365		-30		30

		9/18/00		11788		0		0		-1		15294																				-702		3506		-141		141

		9/19/00		11778		0		0		-1		15294																				-712		3516		-10		10

		9/20/00		11909		0		0		-1		15294																				-581		3385		131		-131

		9/21/00		11828		0		1		-1		15294																				-662		3466		-81		81

		9/22/00		11227		1		0		-1		15294																				-1263		4067		-601		601

		9/25/00		11718		0		0		1		-8142																				-772		3576		491		-491

		9/26/00		11558		0		0		1		-8142																				-932		3416		-160		-160

		9/27/00		11538		0		0		1		-8142																				-952		3396		-20		-20

		9/28/00		11538		1		0		1		-8142																				-952		3396		0		0

		9/29/00		11798		0		0		1		-8142																				-692		3656		260		260

		10/2/00		11748		1		0		1		-8142																				-742		3606		-50		-50

		10/3/00		11828		1		0		1		-8142																				-662		3686		80		80

		10/4/00		11838		0		1		1		-8142																				-652		3696		10		10

		10/6/00		11478		0		1		-1		14814																				-1012		3336		-360		-360

		10/9/00		11087		0		0		-1		14814																				-1403		3727		-391		391

		10/10/00		11227		1		0		-1		14814																				-1263		3587		140		-140

		10/11/00		11117		0		0		1		-7420																				-1373		3697		-110		110

		10/12/00		11057		0		0		1		-7420																				-1433		3637		-60		-60

		10/13/00		10726		0		0		1		-7420																				-1764		3306		-331		-331

		10/16/00		10916		0		0		1		-7420																				-1574		3496		190		190

		10/17/00		10776		0		1		1		-7420																				-1714		3356		-140		-140

		10/18/00		10325		0		0		-1		13230																				-2165		2905		-451		-451

		10/19/00		10285		1		0		-1		13230																				-2205		2945		-40		40

		10/20/00		10515		0		1		1		-7800																				-1975		2715		230		-230

		10/23/00		10325		0		0		-1		12850																				-2165		2525		-190		-190

		10/24/00		10325		1		0		-1		12850																				-2165		2525		0		0

		10/25/00		10686		0		1		1		-8522																				-1804		2164		361		-361

		10/26/00		10575		0		1		-1		12628																				-1915		2053		-111		-111

		10/27/00		10225		1		0		-1		12628																				-2265		2403		-350		350

		10/30/00		10275		1		0		1		-7922																				-2215		2353		50		-50

		10/31/00		10455		1		0		1		-7922																				-2035		2533		180		180

		11/2/00		10616		0		1		1		-7922																				-1874		2694		161		161

		11/3/00		10636		0		1		-1		13350																				-1854		2714		20		20

		11/6/00		10525		0		1		-1		13350																				-1965		2825		-111		111

		11/7/00		10174		0		1		-1		13350																				-2316		3176		-351		351

		11/8/00		9824		1		0		-1		13350																				-2666		3526		-350		350

		11/9/00		9673		1		0		1		-5996																				-2817		3677		-151		151

		11/10/00		9683		0		0		1		-5996																				-2807		3687		10		10

		11/13/00		9523		0		1		1		-5996																				-2967		3527		-160		-160

		11/14/00		9302		1		0		-1		12608																				-3188		3306		-221		-221

		11/15/00		9473		0		0		1		-6338																				-3017		3135		171		-171

		11/16/00		9423		0		0		1		-6338																				-3067		3085		-50		-50

		11/17/00		9383		0		0		1		-6338																				-3107		3045		-40		-40

		11/20/00		9292		0		1		1		-6338																				-3198		2954		-91		-91

		11/21/00		9132		1		0		-1		11926																				-3358		2794		-160		-160

		11/22/00		9322		0		1		1		-6718																				-3168		2604		190		-190

		11/23/00		9172		1		0		-1		11626																				-3318		2454		-150		-150

		11/24/00		9503		1		0		1		-7380																				-2987		2123		331		-331

		11/27/00		10195		0		1		1		-7380																				-2295		2815		692		692

		11/28/00		9824		0		0		-1		12268																				-2666		2444		-371		-371

		11/29/00		9723		0		0		-1		12268																				-2767		2545		-101		101

		11/30/00		9773		0		1		-1		12268																				-2717		2495		50		-50

		12/4/00		9423		0		1		-1		12268																				-3067		2845		-350		350

		12/5/00		9373		1		0		-1		12268																				-3117		2895		-50		50

		12/6/00		9773		1		0		1		-7278																				-2717		2495		400		-400

		12/7/00		9824		0		0		1		-7278																				-2666		2546		51		51

		12/11/00		10114		1		0		1		-7278																				-2376		2836		290		290

		12/12/00		10676		0		0		1		-7278																				-1814		3398		562		562

		12/13/00		10515		1		0		1		-7278																				-1975		3237		-161		-161

		12/14/00		10595		0		1		1		-7278																				-1895		3317		80		80

		12/15/00		9994		0		0		-1		12710																				-2496		2716		-601		-601

		12/18/00		10375		0		1		-1		12710																				-2115		2335		381		-381

		12/19/00		10074		1		0		-1		12710																				-2416		2636		-301		301

		12/20/00		10225		0		1		1		-7740																				-2265		2485		151		-151

		12/21/00		9824		1		0		-1		11908																				-2666		2084		-401		-401

		12/22/00		10014		0		1		1		-8120																				-2476		1894		190		-190

		12/27/00		9874		0		1		-1		11628																				-2616		1754		-140		-140

		12/28/00		9824		0		1		-1		11628																				-2666		1804		-50		50

		12/29/00		9533		1		0		-1		11628																				-2957		2095		-291		291

		1/2/01		9543		1		0		1		-7458																				-2947		2085		10		-10

		1/3/01		9623		0		1		1		-7458																				-2867		2165		80		80

		1/4/01		10024		1		0		-1		12590																				-2466		2566		401		401

		1/5/01		10114		1		0		1		-7638																				-2376		2476		90		-90

		1/8/01		9954		1		0		1		-7638																				-2536		2316		-160		-160

		1/9/01		10134		1		0		1		-7638																				-2356		2496		180		180

		1/10/01		10195		1		0		1		-7638																				-2295		2557		61		61

		1/11/01		10495		1		0		1		-7638																				-1995		2857		300		300

		1/12/01		11227		1		0		1		-7638																				-1263		3589		732		732

		1/15/01		11307		1		0		1		-7638																				-1183		3669		80		80

		1/16/01		11528		0		1		1		-7638																				-962		3890		221		221

		1/17/01		11498		1		0		-1		15358																				-992		3860		-30		-30

		1/18/01		11929		0		0		1		-8500																				-561		3429		431		-431

		1/19/01		12189		0		1		1		-8500																				-301		3689		260		260

		1/22/01		11628		0		1		-1		14756																				-862		3128		-561		-561

		1/23/01		11187		0		0		-1		14756																				-1303		3569		-441		441

		1/24/01		11448		1		0		-1		14756																				-1042		3308		261		-261

		1/25/01		12249		0		1		1		-9742																				-241		2507		801		-801

		1/26/01		11728		0		0		-1		13714																				-762		1986		-521		-521

		1/29/01		11618		1		0		-1		13714																				-872		2096		-110		110

		1/30/01		11929		1		0		1		-10144																				-561		1785		311		-311

		1/31/01		12009		0		1		1		-10144																				-481		1865		80		80

		2/1/01		11838		1		0		-1		13532																				-652		1694		-171		-171

		2/2/01		11949		0		1		1		-10366																				-541		1583		111		-111

		2/5/01		11728		0		1		-1		13090																				-762		1362		-221		-221

		2/6/01		11578		1		0		-1		13090																				-912		1512		-150		150

		2/7/01		11678		0		0		1		-10266																				-812		1412		100		-100

		2/8/01		11828		0		1		1		-10266																				-662		1562		150		150

		2/9/01		11317		0		1		-1		12368																				-1173		1051		-511		-511

		2/12/01		11127		1		0		-1		12368																				-1363		1241		-190		190

		2/13/01		11417		0		0		1		-10466																				-1073		951		290		-290

		2/14/01		10826		1		0		1		-10466																				-1664		360		-591		-591

		2/15/01		11127		0		0		1		-10466																				-1363		661		301		301

		2/16/01		10776		1		0		1		-10466																				-1714		310		-351		-351

		2/19/01		10806		0		1		1		-10466																				-1684		340		30		30

		2/20/01		10826		0		0		-1		11186																				-1664		360		20		20

		2/21/01		10746		0		0		-1		11186																				-1744		440		-80		80

		2/22/01		10676		0		1		-1		11186																				-1814		510		-70		70

		2/23/01		10405		0		1		-1		11186																				-2085		781		-271		271

		2/26/01		10325		0		0		-1		11186																				-2165		861		-80		80

		2/28/01		10325		1		0		-1		11186																				-2165		861		0		0

		3/1/01		10345		1		0		1		-9504																				-2145		841		20		-20

		3/2/01		10575		0		0		1		-9504																				-1915		1071		230		230

		3/5/01		10545		1		0		1		-9504																				-1945		1041		-30		-30

		3/6/01		11247		1		0		1		-9504																				-1243		1743		702		702

		3/7/01		11207		1		0		1		-9504																				-1283		1703		-40		-40

		3/8/01		11417		1		0		1		-9504																				-1073		1913		210		210

		3/9/01		11468		0		1		1		-9504																				-1022		1964		51		51

		3/12/01		10936		0		0		-1		12368																				-1554		1432		-532		-532

		3/13/01		10976		0		0		-1		12368																				-1514		1392		40		-40

		3/14/01		10926		0		0		-1		12368																				-1564		1442		-50		50

		3/15/01		10676		0		0		-1		12368																				-1814		1692		-250		250

		3/16/01		10545		0		0		-1		12368																				-1945		1823		-131		131

		3/19/01		10375		0		0		-1		12368																				-2115		1993		-170		170

		3/20/01		10475		0		1		-1		12368																				-2015		1893		100		-100

		3/21/01		10054		0		1		-1		12368																				-2436		2314		-421		421

		3/22/01		9553		0		1		-1		12368																				-2937		2815		-501		501

		3/23/01		9864		1		0		-1		12368																				-2626		2504		311		-311

		3/26/01		10174		0		1		1		-7980																				-2316		2194		310		-310

		3/27/01		10024		0		0		-1		12068																				-2466		2044		-150		-150

		3/28/01		9924		1		0		-1		12068																				-2566		2144		-100		100

		3/29/01		9874		0		0		1		-7680																				-2616		2194		-50		50

		3/30/01		9924		0		1		1		-7680																				-2566		2244		50		50

		4/2/01		9784		0		0		-1		11888																				-2706		2104		-140		-140

		4/3/01		9523		0		0		-1		11888																				-2967		2365		-261		261

		4/4/01		9122		1		0		-1		11888																				-3368		2766		-401		401

		4/5/01		9974		1		0		1		-8060																				-2516		1914		852		-852

		4/6/01		10074		0		0		1		-8060																				-2416		2014		100		100

		4/9/01		10124		1		0		1		-8060																				-2366		2064		50		50

		4/10/01		10626		0		0		1		-8060																				-1864		2566		502		502

		4/11/01		10706		1		0		1		-8060																				-1784		2646		80		80

		4/12/01		10726		0		0		1		-8060																				-1764		2666		20		20

		4/17/01		10285		1		0		1		-8060																				-2205		2225		-441		-441

		4/18/01		11137		0		0		1		-8060																				-1353		3077		852		852

		4/19/01		11177		0		1		1		-8060																				-1313		3117		40		40

		4/20/01		10916		0		0		-1		13772																				-1574		2856		-261		-261

		4/23/01		10646		0		1		-1		13772																				-1844		3126		-270		270

		4/24/01		10024		0		0		-1		13772																				-2466		3748		-622		622

		4/26/01		10164		1		0		-1		13772																				-2326		3608		140		-140

		4/27/01		10495		1		0		1		-7218																				-1995		3277		331		-331

		4/30/01		10826		1		0		1		-7218																				-1664		3608		331		331

		5/2/01		10876		0		0		1		-7218																				-1614		3658		50		50

		5/3/01		10756		0		0		1		-7218																				-1734		3538		-120		-120

		5/4/01		10796		1		0		1		-7218																				-1694		3578		40		40

		5/7/01		10946		0		0		1		-7218																				-1544		3728		150		150

		5/8/01		10876		0		0		1		-7218																				-1614		3658		-70		-70

		5/9/01		10806		0		0		1		-7218																				-1684		3588		-70		-70

		5/10/01		10846		1		0		1		-7218																				-1644		3628		40		40

		5/11/01		10966		0		0		1		-7218																				-1524		3748		120		120

		5/14/01		10916		0		0		1		-7218																				-1574		3698		-50		-50

		5/15/01		10846		1		0		1		-7218																				-1644		3628		-70		-70

		5/16/01		10926		0		0		1		-7218																				-1564		3708		80		80

		5/17/01		10976		0		0		1		-7218																				-1514		3758		50		50

		5/18/01		10886		0		0		1		-7218																				-1604		3668		-90		-90

		5/21/01		10876		0		1		1		-7218																				-1614		3658		-10		-10

		5/22/01		10215		0		1		-1		13212																				-2275		2997		-661		-661

		5/23/01		9814		0		0		-1		13212																				-2676		3398		-401		401

		5/24/01		9673		0		0		-1		13212																				-2817		3539		-141		141

		5/25/01		9683		1		0		-1		13212																				-2807		3529		10		-10

		5/28/01		9864		1		0		1		-6516																				-2626		3348		181		-181

		5/29/01		9894		0		0		1		-6516																				-2596		3378		30		30

		5/30/01		9713		0		1		1		-6516																				-2777		3197		-181		-181

		5/31/01		9523		0		1		-1		12530																				-2967		3007		-190		-190

		6/1/01		9272		0		0		-1		12530																				-3218		3258		-251		251

		6/4/01		9373		0		0		-1		12530																				-3117		3157		101		-101

		6/5/01		9212		0		0		-1		12530																				-3278		3318		-161		161

		6/6/01		9222		1		0		-1		12530																				-3268		3308		10		-10

		6/7/01		9262		0		0		1		-5994																				-3228		3268		40		-40

		6/8/01		9172		0		0		1		-5994																				-3318		3178		-90		-90

		6/11/01		9022		0		0		1		-5994																				-3468		3028		-150		-150

		6/12/01		8821		0		1		1		-5994																				-3669		2827		-201		-201

		6/13/01		8591		1		0		-1		11188																				-3899		2597		-230		-230

		6/15/01		8470		0		1		1		-5752																				-4020		2718		-121		121

		6/18/01		8039		0		0		-1		10326																				-4451		2287		-431		-431

		6/19/01		7899		0		0		-1		10326																				-4591		2427		-140		140

		6/20/01		7618		0		0		-1		10326																				-4872		2708		-281		281

		6/21/01		7688		1		0		-1		10326																				-4802		2638		70		-70

		6/22/01		7769		1		0		1		-5212																				-4721		2557		81		-81

		6/25/01		7959		1		0		1		-5212																				-4531		2747		190		190

		6/26/01		8029		0		0		1		-5212																				-4461		2817		70		70

		6/27/01		8099		0		1		1		-5212																				-4391		2887		70		70

		6/28/01		7869		1		0		-1		10526																				-4621		2657		-230		-230

		6/29/01		8390		0		0		1		-6254																				-4100		2136		521		-521

		7/2/01		8370		1		0		1		-6254																				-4120		2116		-20		-20

		7/3/01		8470		1		0		1		-6254																				-4020		2216		100		100

		7/4/01		8490		0		0		1		-6254																				-4000		2236		20		20

		7/5/01		8340		0		0		1		-6254																				-4150		2086		-150		-150

		7/6/01		8310		0		1		1		-6254																				-4180		2056		-30		-30

		7/9/01		7999		1		0		-1		9744																				-4491		1745		-311		-311

		7/10/01		8270		0		1		1		-6796																				-4220		1474		271		-271

		7/11/01		7819		0		1		-1		8842																				-4671		1023		-451		-451

		7/12/01		7899		0		1		-1		8842																				-4591		943		80		-80

		7/13/01		7518		1		0		-1		8842																				-4972		1324		-381		381

		7/16/01		7648		1		0		1		-6454																				-4842		1194		130		-130

		7/17/01		7779		1		0		1		-6454																				-4711		1325		131		131

		7/18/01		7829		1		0		1		-6454																				-4661		1375		50		50

		7/19/01		8019		1		0		1		-6454																				-4471		1565		190		190

		7/20/01		8220		1		0		1		-6454																				-4270		1766		201		201

		7/23/01		8390		0		0		1		-6454																				-4100		1936		170		170

		7/24/01		8420		0		0		1		-6454																				-4070		1966		30		30

		7/25/01		8440		0		1		1		-6454																				-4050		1986		20		20

		7/26/01		8059		0		0		-1		9664																				-4431		1605		-381		-381

		7/27/01		8039		0		1		-1		9664																				-4451		1625		-20		20

		7/30/01		7989		1		0		-1		9664																				-4501		1675		-50		50

		7/31/01		8089		1		0		1		-6514																				-4401		1575		100		-100

		8/1/01		8260		0		0		1		-6514																				-4230		1746		171		171

		8/2/01		8280		0		0		1		-6514																				-4210		1766		20		20

		8/3/01		8210		1		0		1		-6514																				-4280		1696		-70		-70

		8/6/01		8320		1		0		1		-6514																				-4170		1806		110		110

		8/7/01		8400		0		0		1		-6514																				-4090		1886		80		80

		8/8/01		8260		0		0		1		-6514																				-4230		1746		-140		-140

		8/9/01		7919		0		1		1		-6514																				-4571		1405		-341		-341

		8/10/01		7819		0		0		-1		9124																				-4671		1305		-100		-100

		8/13/01		7608		1		0		-1		9124																				-4882		1516		-211		211

		8/14/01		7969		0		0		1		-6814																				-4521		1155		361		-361

		8/16/01		7648		0		0		1		-6814																				-4842		834		-321		-321

		8/17/01		7638		0		1		1		-6814																				-4852		824		-10		-10

		8/20/01		7448		0		0		-1		8082																				-5042		634		-190		-190

		8/21/01		7428		0		0		-1		8082																				-5062		654		-20		20

		8/22/01		7428		0		1		-1		8082																				-5062		654		0		0

		8/23/01		7378		0		1		-1		8082																				-5112		704		-50		50

		8/24/01		7388		0		1		-1		8082																				-5102		694		10		-10

		8/27/01		7328		0		1		-1		8082																				-5162		754		-60		60

		8/28/01		7117		0		1		-1		8082																				-5373		965		-211		211

		8/29/01		7037		1		0		-1		8082																				-5453		1045		-80		80

		8/30/01		7167		0		1		1		-6252																				-5323		915		130		-130

		8/31/01		7017		1		0		-1		7782																				-5473		765		-150		-150

		9/3/01		7007		0		1		1		-6232																				-5483		775		-10		10

		9/4/01		6927		1		0		-1		7622																				-5563		695		-80		-80

		9/5/01		7518		0		0		1		-7414																				-4972		104		591		-591

		9/6/01		7117		0		1		1		-7414																				-5373		-297		-401		-401

		9/7/01		7037		0		1		-1		6660																				-5453		-377		-80		-80

		9/10/01		7067		0		0		-1		6660																				-5423		-407		30		-30

		9/11/01		7167		0		1		-1		6660																				-5323		-507		100		-100

		9/12/01		6816		0		1		-1		6660																				-5674		-156		-351		351

		9/13/01		6365		1		0		-1		6660																				-6125		295		-451		451

		9/14/01		6706		0		1		1		-6752																				-5784		-46		341		-341

		9/17/01		6265		1		0		-1		5778																				-6225		-487		-441		-441

		9/18/01		6516		1		0		1		-7254																				-5974		-738		251		-251

		9/19/01		7017		1		0		1		-7254																				-5473		-237		501		501

		9/20/01		7117		1		0		1		-7254																				-5373		-137		100		100

		9/21/01		7067		1		0		1		-7254																				-5423		-187		-50		-50

		9/24/01		7959		0		0		1		-7254																				-4531		705		892		892

		9/25/01		7709		1		0		1		-7254																				-4781		455		-250		-250

		9/26/01		8069		0		0		1		-7254																				-4421		815		360		360

		9/27/01		7939		0		1		1		-7254																				-4551		685		-130		-130

		9/28/01		7849		1		0		-1		8444																				-4641		595		-90		-90

		10/1/01		7899		1		0		1		-7354																				-4591		545		50		-50

		10/2/01		7879		0		1		1		-7354																				-4611		525		-20		-20

		10/3/01		7719		0		0		-1		8084																				-4771		365		-160		-160

		10/4/01		7929		0		1		-1		8084																				-4561		155		210		-210

		10/8/01		7468		0		0		-1		8084																				-5022		616		-461		461

		10/9/01		7668		1		0		-1		8084																				-4822		416		200		-200

		10/10/01		7869		1		0		1		-7654																				-4621		215		201		-201

		10/11/01		8621		0		1		1		-7654																				-3869		967		752		752

		10/12/01		8109		0		0		-1		8564																				-4381		455		-512		-512

		10/15/01		8039		1		0		-1		8564																				-4451		525		-70		70

		10/16/01		8220		0		1		1		-7876																				-4270		344		181		-181

		10/17/01		8410		1		0		-1		8944																				-4080		534		190		190

		10/18/01		8320		1		0		1		-7696																				-4170		624		-90		90

		10/19/01		8320		0		1		1		-7696																				-4170		624		0		0

		10/22/01		8260		1		0		-1		8824																				-4230		564		-60		-60

		10/23/01		8621		1		0		1		-8418																				-3869		203		361		-361

		10/24/01		9152		0		0		1		-8418																				-3338		734		531		531

		10/25/01		9052		0		1		1		-8418																				-3438		634		-100		-100

		10/26/01		8952		0		1		-1		9486																				-3538		534		-100		-100

		10/29/01		8731		1		0		-1		9486																				-3759		755		-221		221

		10/30/01		8691		0		1		1		-7896																				-3799		795		-40		40

		10/31/01		8771		1		0		-1		9646																				-3719		875		80		80

		11/2/01		9012		0		0		1		-8378																				-3478		634		241		-241

		11/5/01		9092		1		0		1		-8378																				-3398		714		80		80

		11/6/01		9272		0		1		1		-8378																				-3218		894		180		180

		11/7/01		9052		1		0		-1		9726																				-3438		674		-220		-220

		11/8/01		9373		0		0		1		-9020																				-3117		353		321		-321

		11/9/01		9383		0		1		1		-9020																				-3107		363		10		10

		11/12/01		9112		1		0		-1		9204																				-3378		92		-271		-271

		11/13/01		9483		0		0		1		-9762																				-3007		-279		371		-371

		11/14/01		9623		0		1		1		-9762																				-2867		-139		140		140

		11/15/01		9363		0		1		-1		8964																				-3127		-399		-260		-260

		11/16/01		9022		0		1		-1		8964																				-3468		-58		-341		341

		11/19/01		9112		0		1		-1		8964																				-3378		-148		90		-90

		11/20/01		8881		0		0		-1		8964																				-3609		83		-231		231

		11/21/01		8771		0		1		-1		8964																				-3719		193		-110		110

		11/22/01		8761		1		0		-1		8964																				-3729		203		-10		10

		11/23/01		8671		1		0		1		-8378																				-3819		293		-90		90

		11/26/01		8821		0		1		1		-8378																				-3669		443		150		150

		11/27/01		8701		0		1		-1		9024																				-3789		323		-120		-120

		11/28/01		8601		0		1		-1		9024																				-3889		423		-100		100

		11/29/01		8450		1		0		-1		9024																				-4040		574		-151		151

		11/30/01		8611		0		1		1		-8198																				-3879		413		161		-161

		12/3/01		8420		0		1		-1		8642																				-4070		222		-191		-191

		12/4/01		8410		1		0		-1		8642																				-4080		232		-10		10

		12/5/01		8771		1		0		1		-8900																				-3719		-129		361		-361

		12/6/01		8972		1		0		1		-8900																				-3518		72		201		201

		12/7/01		9022		0		0		1		-8900																				-3468		122		50		50

		12/10/01		9022		0		1		1		-8900																				-3468		122		0		0

		12/11/01		8791		1		0		-1		8682																				-3699		-109		-231		-231

		12/12/01		9022		0		0		1		-9362																				-3468		-340		231		-231

		12/13/01		9042		0		1		1		-9362																				-3448		-320		20		20

		12/14/01		8921		0		1		-1		8480																				-3569		-441		-121		-121

		12/17/01		8821		0		1		-1		8480																				-3669		-341		-100		100

		12/18/01		8651		0		0		-1		8480																				-3839		-171		-170		170

		12/19/01		8581		1		0		-1		8480																				-3909		-101		-70		70

		12/20/01		8571		0		0		1		-8662																				-3919		-91		-10		10

		12/21/01		8841		0		1		1		-8662																				-3649		179		270		270

		12/27/01		8631		1		0		-1		8600																				-3859		-31		-210		-210

		12/28/01		8821		0		1		1		-9042																				-3669		-221		190		-190

		1/2/02		8741		1		0		-1		8440																				-3749		-301		-80		-80

		1/3/02		9022		1		0		1		-9604																				-3468		-582		281		-281

		1/4/02		9222		1		0		1		-9604																				-3268		-382		200		200

		1/7/02		9373		0		1		1		-9604																				-3117		-231		151		151

		1/8/02		9222		0		1		-1		8840																				-3268		-382		-151		-151

		1/9/02		9112		0		0		-1		8840																				-3378		-272		-110		110

		1/10/02		9032		0		0		-1		8840																				-3458		-192		-80		80

		1/11/02		9092		0		1		-1		8840																				-3398		-252		60		-60

		1/14/02		8931		0		1		-1		8840																				-3559		-91		-161		161

		1/15/02		8871		0		0		-1		8840																				-3619		-31		-60		60

		1/16/02		8851		0		1		-1		8840																				-3639		-11		-20		20

		1/17/02		8821		1		0		-1		8840																				-3669		19		-30		30

		1/18/02		8921		0		1		1		-9002																				-3569		-81		100		-100

		1/21/02		8871		0		1		-1		8740																				-3619		-131		-50		-50

		1/22/02		8821		0		1		-1		8740																				-3669		-81		-50		50

		1/23/02		8771		0		1		-1		8740																				-3719		-31		-50		50

		1/24/02		8671		0		0		-1		8740																				-3819		69		-100		100

		1/25/02		8631		1		0		-1		8740																				-3859		109		-40		40

		1/28/02		8921		1		0		1		-9102																				-3569		-181		290		-290

		1/29/02		9072		0		1		1		-9102																				-3418		-30		151		151

		1/30/02		8761		0		1		-1		8420																				-3729		-341		-311		-311

		1/31/02		8821		0		1		-1		8420																				-3669		-401		60		-60

		2/1/02		8731		0		0		-1		8420																				-3759		-311		-90		90

		2/4/02		8721		0		0		-1		8420																				-3769		-301		-10		10

		2/5/02		8611		1		0		-1		8420																				-3879		-191		-110		110

		2/6/02		8721		0		0		1		-9022																				-3769		-301		110		-110

		2/7/02		8621		0		1		1		-9022																				-3869		-401		-100		-100

		2/8/02		8410		0		1		-1		7798																				-4080		-612		-211		-211

		2/11/02		8460		0		0		-1		7798																				-4030		-662		50		-50

		2/13/02		8410		0		1		-1		7798																				-4080		-612		-50		50

		2/14/02		8140		1		0		-1		7798																				-4350		-342		-270		270

		2/15/02		8260		0		1		1		-8722																				-4230		-462		120		-120

		2/18/02		8029		0		0		-1		7336																				-4461		-693		-231		-231

		2/19/02		8019		0		1		-1		7336																				-4471		-683		-10		10

		2/20/02		7779		0		1		-1		7336																				-4711		-443		-240		240

		2/21/02		7869		0		1		-1		7336																				-4621		-533		90		-90

		2/22/02		7618		0		0		-1		7336																				-4872		-282		-251		251

		2/25/02		7618		0		1		-1		7336																				-4872		-282		0		0

		2/26/02		7638		1		0		-1		7336																				-4852		-302		20		-20

		2/27/02		7839		1		0		1		-8342																				-4651		-503		201		-201

		2/28/02		8019		1		0		1		-8342																				-4471		-323		180		180

		3/1/02		8120		1		0		1		-8342																				-4370		-222		101		101

		3/4/02		8380		1		0		1		-8342																				-4110		38		260		260

		3/5/02		8480		1		0		1		-8342																				-4010		138		100		100

		3/6/02		8581		0		1		1		-8342																				-3909		239		101		101

		3/7/02		8691		1		0		-1		9040																				-3799		349		110		110

		3/8/02		8741		1		0		1		-8442																				-3749		299		50		-50

		3/11/02		8911		1		0		1		-8442																				-3579		469		170		170

		3/12/02		8962		0		0		1		-8442																				-3528		520		51		51

		3/13/02		8901		0		1		1		-8442																				-3589		459		-61		-61

		3/14/02		8631		0		0		-1		8820																				-3859		189		-270		-270

		3/15/02		8571		1		0		-1		8820																				-3919		249		-60		60

		3/18/02		8821		0		0		1		-8822																				-3669		-1		250		-250

		3/19/02		8861		1		0		1		-8822																				-3629		39		40		40

		3/20/02		8861		0		1		1		-8822																				-3629		39		0		0

		3/21/02		8561		0		1		-1		8300																				-3929		-261		-300		-300

		3/22/02		8510		1		0		-1		8300																				-3980		-210		-51		51

		3/25/02		8591		0		1		1		-8882																				-3899		-291		81		-81

		3/26/02		8460		0		0		-1		8038																				-4030		-422		-131		-131

		3/27/02		8430		1		0		-1		8038																				-4060		-392		-30		30

		3/28/02		8531		0		0		1		-9024																				-3959		-493		101		-101

		4/2/02		8611		0		1		1		-9024																				-3879		-413		80		80

		4/3/02		8210		0		0		-1		7396																				-4280		-814		-401		-401

		4/4/02		8200		0		0		-1		7396																				-4290		-804		-10		10

		4/5/02		8270		0		1		-1		7396																				-4220		-874		70		-70

		4/8/02		8200		0		0		-1		7396																				-4290		-804		-70		70

		4/9/02		8280		1		0		-1		7396																				-4210		-884		80		-80

		4/10/02		8420		1		0		1		-9444																				-4070		-1024		140		-140

		4/11/02		8561		0		1		1		-9444																				-3929		-883		141		141

		4/12/02		8260		0		0		-1		7076																				-4230		-1184		-301		-301

		4/15/02		8320		0		0		-1		7076																				-4170		-1244		60		-60

		4/16/02		8400		1		0		-1		7076																				-4090		-1324		80		-80

		4/17/02		8581		0		0		1		-10086																				-3909		-1505		181		-181

		4/18/02		8500		0		1		1		-10086																				-3990		-1586		-81		-81

		4/19/02		8571		0		0		-1		7056																				-3919		-1515		71		71

		4/22/02		8510		0		1		-1		7056																				-3980		-1454		-61		61

		4/23/02		8460		1		0		-1		7056																				-4030		-1404		-50		50

		4/24/02		8450		0		0		1		-9844																				-4040		-1394		-10		10

		4/26/02		8420		0		1		1		-9844																				-4070		-1424		-30		-30

		4/29/02		8250		1		0		-1		6656																				-4240		-1594		-170		-170

		4/30/02		8320		0		1		1		-9984																				-4170		-1664		70		-70

		5/2/02		8190		0		1		-1		6396																				-4300		-1794		-130		-130

		5/3/02		7709		0		0		-1		6396																				-4781		-1313		-481		481

		5/6/02		7749		0		1		-1		6396																				-4741		-1353		40		-40

		5/7/02		7618		0		0		-1		6396																				-4872		-1222		-131		131

		5/8/02		7638		1		0		-1		6396																				-4852		-1242		20		-20

		5/9/02		7889		0		1		1		-9382																				-4601		-1493		251		-251

		5/10/02		7648		0		1		-1		5914																				-4842		-1734		-241		-241

		5/13/02		7378		0		0		-1		5914																				-5112		-1464		-270		270

		5/14/02		7498		0		0		-1		5914																				-4992		-1584		120		-120

		5/15/02		7468		0		0		-1		5914																				-5022		-1554		-30		30

		5/16/02		7488		1		0		-1		5914																				-5002		-1574		20		-20

		5/17/02		7688		0		0		1		-9462																				-4802		-1774		200		-200

		5/20/02		7709		0		0		1		-9462																				-4781		-1753		21		21

		5/21/02		7648		1		0		1		-9462																				-4842		-1814		-61		-61

		5/22/02		7719		0		0		1		-9462																				-4771		-1743		71		71

		5/23/02		7688		0		0		1		-9462																				-4802		-1774		-31		-31

		5/24/02		7618		1		0		1		-9462																				-4872		-1844		-70		-70

		5/27/02		7769		0		1		1		-9462																				-4721		-1693		151		151

		5/28/02		7819		0		0		-1		6176																				-4671		-1643		50		50

		5/29/02		7769		0		0		-1		6176																				-4721		-1593		-50		50

		5/31/02		7648		1		0		-1		6176																				-4842		-1472		-121		121

		6/3/02		7789		1		0		1		-9402																				-4701		-1613		141		-141

		6/4/02		7759		0		1		1		-9402																				-4731		-1643		-30		-30

		6/5/02		7668		0		1		-1		5934																				-4822		-1734		-91		-91

		6/6/02		7608		0		1		-1		5934																				-4882		-1674		-60		60

		6/7/02		7117		0		0		-1		5934																				-5373		-1183		-491		491

		6/11/02		7127		0		0		-1		5934																				-5363		-1193		10		-10

		6/12/02		7077		0		1		-1		5934																				-5413		-1143		-50		50

		6/13/02		7087		0		1		-1		5934																				-5403		-1153		10		-10

		6/14/02		6726		0		1		-1		5934																				-5764		-792		-361		361

		6/17/02		6616		1		0		-1		5934																				-5874		-682		-110		110

		6/18/02		6877		1		0		1		-7820																				-5613		-943		261		-261

		6/19/02		6726		1		0		1		-7820																				-5764		-1094		-151		-151

		6/20/02		6957		0		0		1		-7820																				-5533		-863		231		231

		6/21/02		6957		1		0		0		-863																				-5533		-863		0		0
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		7.76		4.72		0.64
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		9.312		6.784		3.216
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		8.8		6.784		3.728
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		9.52		7.6		4.64

		9.776		7.6		4.384

		9.68		7.504		4.288

		10		7.824		4.608

		10.208		8.032		4.816

		10.848		8.672		5.456

		10.56		8.384		5.168

		10.816		8.64		5.424

		11.12		8.944		5.728

		11.28		9.104		5.888

		11.312		9.136		5.92

		11.6		9.424		6.208

		11.632		9.456		6.24

		11.2		9.024		5.808

		11.536		9.024		5.472

		11.696		9.184		5.632
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		11.84		9.328		5.776

		11.76		9.248		5.696
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		11.488		8.784		5.04
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		11.136		8.64		5.104

		11.92		8.64		4.32

		11.92		8.64		4.32

		11.712		8.432		4.112

		12.176		8.896		4.576

		12.432		9.152		4.832

		12.08		8.8		4.48

		12.208		8.8		4.352

		12		8.8		4.56

		12.144		8.8		4.416

		12.24		8.8		4.32

		12.368		8.928		4.448

		12.128		8.688		4.208

		12.288		8.848		4.368

		12.336		8.896		4.416

		12.032		8.592		4.112

		12.336		8.896		4.416

		12.24		8.8		4.32

		12.208		8.768		4.288

		11.984		8.768		4.512

		12.08		8.864		4.608

		12.16		8.944		4.688

		12.176		8.96		4.704

		12.16		8.944		4.688

		12.288		9.072		4.816

		12.176		8.96		4.704

		12.336		8.96		4.544

		12.416		9.04		4.624

		12.576		9.2		4.784

		12.496		9.12		4.704

		12.688		9.12		4.512

		12.496		9.12		4.704

		12.496		9.12		4.704

		12.512		9.12		4.688

		12.704		9.12		4.496

		12.736		9.152		4.528

		12.592		9.008		4.384

		12.72		9.008		4.256

		12.72		9.008		4.256

		12.72		9.008		4.256

		12.256		8.544		3.792

		12.736		9.024		4.272

		12.8		9.088		4.336

		12.352		8.64		3.888

		12.576		8.864		4.112

		11.92		8.208		3.456

		11.152		8.208		4.224

		12.144		8.208		3.232

		11.232		8.208		4.144

		11.616		8.208		3.76

		12.496		9.088		4.64

		12.736		9.328		4.88

		12.96		9.552		5.104

		12.736		9.328		4.88

		12.88		9.472		5.024

		13.12		9.712		5.264

		13.12		9.712		5.264

		12.496		9.088		4.64

		13.152		9.088		3.984

		13.12		9.056		3.952

		14.048		9.984		4.88

		14.8		10.736		5.632

		15.12		11.056		5.952

		14.976		10.912		5.808

		15.136		11.072		5.968

		16.72		12.656		7.552

		17.04		12.976		7.872

		16.72		12.656		7.552

		17.2		13.136		8.032

		17.2		13.136		8.032

		17.2		13.136		8.032

		15.296		11.232		6.128

		13.632		11.232		7.792

		13.504		11.232		7.92

		13.216		11.232		8.208

		13.536		11.552		8.528

		14.352		12.368		9.344

		14.4		12.416		9.392

		15.92		13.936		10.912

		15.648		13.664		10.64

		15.728		13.744		10.72

		16.16		14.176		11.152

		16.336		14.352		11.328

		16.976		14.992		11.968

		16.976		14.992		11.968

		17.424		15.44		12.416

		17.36		15.376		12.352

		18.32		16.336		13.312

		18.176		16.192		13.168

		18		16.192		13.344

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.32		16.192		13.024

		18.064		15.936		12.768

		17.696		15.568		12.4

		17.008		15.568		13.088

		18.48		15.568		11.616

		21.53599999		18.62399999		14.67199999

		23.36		20.448		16.496

		24.89599999		21.98399999		18.03199999

		27.12		24.208		20.256

		26.41599999		23.50399999		19.55199999

		26.32		23.408		19.456

		25.04		23.408		20.736

		24.72		23.408		21.056

		24.83199998		23.51999998		21.16799998

		22.16		20.848		18.496

		15.76		14.448		12.096

		13.52		14.448		14.336

		12.176		14.448		15.68

		11.04		14.448		16.816

		14.24		14.448		13.616

		12.24		12.448		11.616

		13.52		13.728		12.896

		14.944		15.152		14.32

		14.8		15.008		14.176

		13.232		13.44		12.608

		14.16		13.44		11.68

		12.72		13.44		13.12

		12.976		13.44		12.864

		13.12		13.44		12.72

		13.584		13.904		13.184

		13.44		13.76		13.04

		13.056		13.376		12.656

		12.208		13.376		13.504

		10.8		13.376		14.912

		11.28		13.376		14.432

		11.456		13.376		14.256

		11.76		13.68		14.56

		10.32		12.24		13.12

		8.8		12.24		14.64
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		7.68		12.24		15.76

		8.736		12.24		14.704
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		10.64		14.176		16.672
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		10.32		13.376		15.392
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		6.608		9.984		12.32

		7.248		9.984		11.68

		6.976		9.712		11.408

		7.152		9.712		11.232

		7.04		9.712		11.344

		5.552		9.712		12.832

		5.6		9.712		12.784

		6.944		9.712		11.44

		6.8		9.568		11.296

		7.2		9.968		11.696
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		7.28		10.048		11.776

		7.52		10.048		11.536

		7.136		10.048		11.92

		7.904		10.048		11.152

		7.584		10.048		11.472

		7.696		10.048		11.36

		7.84		10.048		11.216

		7.68		9.888		11.056

		7.76		9.968		11.136

		7.456		9.664		10.832

		7.488		9.696		10.864

		7.312		9.52		10.688

		7.136		9.344		10.512

		6.048		9.344		11.6

		6.8		9.344		10.848

		6.784		9.344		10.864

		7.6		10.16		11.68

		7.36		9.92		11.44

		7.36		9.92		11.44

		3.12		9.92		15.68

		1.824		9.92		16.976

		0.768		9.92		18.032

		0.736		9.92		18.064

		0.912		9.92		17.888

		2.16		11.168		19.136

		2.32		11.328		19.296

		4.72		13.728		21.696

		4.24		13.248		21.216

		2.928		11.936		19.904

		2.224		11.936		20.608

		1.76		11.936		21.072

		2.32		11.936		20.512

		2.32		11.936		20.512

		2.32		11.936		20.512

		2.56		12.176		20.752

		2.336		11.952		20.528

		1.904		11.52		20.096

		1.936		11.52		20.064

		2.32		11.52		19.68

		2.32		11.52		19.68

		2.352		11.52		19.648

		2.096		11.52		19.904

		1.856		11.52		20.144

		0.976		11.52		21.024

		-0.704		11.52		22.704

		-1.296		11.52		23.296

		-1.808		11.52		23.808

		-1.648		11.52		23.648

		-1.472		11.52		23.472

		-2.4		10.592		22.544

		-1.792		11.2		23.152

		-0.88		12.112		24.064

		-1.536		11.456		23.408

		-1.76		11.232		23.184

		-1.008		11.232		22.432

		-1.04		11.2		22.4

		-0.88		11.36		22.56

		-0.48		11.76		22.96

		-0.88		11.36		22.56

		-0.176		11.36		21.856

		-0.32		11.36		22

		-0.08		11.6		22.24

		-0.24		11.44		22.08

		-0.864		10.816		21.456

		0.768		12.448		23.088

		0.736		12.416		23.056

		0.752		12.432		23.072

		0.72		12.4		23.04

		-0.144		11.536		22.176

		-1.04		11.536		23.072

		-1.072		11.536		23.104

		-1.088		11.536		23.12

		-0.64		11.536		22.672

		-0.88		11.296		22.432

		-1.008		11.296		22.56

		-0.416		11.296		21.968

		-0.8		10.912		21.584

		-0.208		11.504		22.176

		-0.336		11.376		22.048

		-0.48		11.232		21.904

		-0.08		11.232		21.504

		0.08		11.392		21.664

		0.08		11.392		21.664

		0.72		11.392		21.024

		0.912		11.584		21.216

		0.72		11.392		21.024

		0		10.672		20.304

		0.896		10.672		19.408

		1.52		11.296		20.032

		1.472		11.248		19.984

		1.248		11.024		19.76

		1.136		11.024		19.872

		0.72		10.608		19.456

		0.896		10.608		19.28

		0.8		10.608		19.376

		0.88		10.688		19.456

		0.08		9.888		18.656

		0		9.888		18.736

		0.416		9.888		18.32

		0.784		10.256		18.688

		0.88		10.352		18.784

		0.4		10.352		19.264

		-0.128		10.352		19.792

		0.56		10.352		19.104

		1.76		11.552		20.304

		1.52		11.312		20.064

		1.232		11.024		19.776

		1.52		11.024		19.488

		1.856		11.36		19.824

		2.096		11.6		20.064

		1.888		11.392		19.856

		1.392		11.392		20.352

		1.2		11.392		20.544

		1.28		11.392		20.464

		0.848		11.392		20.896

		0.896		11.392		20.848

		1.008		11.392		20.736

		0.896		11.28		20.624

		1.648		11.28		19.872

		1.76		11.392		19.984

		1.76		11.392		19.984

		1.936		11.568		20.16

		1.776		11.408		20

		1.84		11.472		20.064

		1.808		11.44		20.032

		1.584		11.44		20.256

		1.648		11.44		20.192

		2.128		11.44		19.712

		1.888		11.2		19.472

		2.24		11.2		19.12

		2.112		11.072		18.992

		2.64		11.6		19.52

		2.32		11.28		19.2

		2.256		11.28		19.264

		2.24		11.28		19.28

		2.512		11.28		19.008

		2.608		11.376		19.104

		2.272		11.376		19.44

		2.48		11.376		19.232

		2.416		11.312		19.168

		2.496		11.392		19.248

		3.12		12.016		19.872

		3.008		11.904		19.76

		2.912		11.808		19.664

		3.44		11.808		19.136

		2.688		11.056		18.384

		2.72		11.056		18.352

		2.832		11.168		18.464

		2.8		11.136		18.432

		2.672		11.008		18.304

		3.12		11.008		17.856

		2.72		10.608		17.456

		2.752		10.608		17.424

		2.48		10.608		17.696

		2.576		10.608		17.6

		2.496		10.608		17.68

		1.84		10.608		18.336

		2.544		10.608		17.632

		2.176		10.24		17.264

		1.808		10.24		17.632

		2.784		10.24		16.656

		2.432		9.888		16.304

		2.128		9.888		16.608

		2.576		9.888		16.16

		3.28		10.592		16.864

		2.608		9.92		16.192

		2.48		9.92		16.32

		2.416		9.92		16.384

		2.608		10.112		16.576

		2.08		9.584		16.048

		2.112		9.584		16.016

		1.888		9.584		16.24

		1.872		9.584		16.256

		1.968		9.584		16.16

		1.776		9.584		16.352

		1.84		9.584		16.288

		1.808		9.552		16.256

		1.632		9.376		16.08

		1.632		9.376		16.08

		1.76		9.376		15.952

		1.536		9.152		15.728

		0.976		9.152		16.288

		0.96		9.152		16.304

		1.12		9.152		16.144

		0.976		9.152		16.288

		1.024		9.152		16.24

		1.568		9.696		16.784

		2.016		10.144		17.232

		1.792		9.92		17.008

		1.2		9.328		16.416

		1.52		9.648		16.736

		1.424		9.552		16.64

		1.904		10.032		17.12

		2.224		10.352		17.44

		1.76		9.888		16.976

		1.92		9.888		16.816

		1.888		9.888		16.848

		2.144		9.888		16.592

		2.304		9.888		16.432

		2.304		9.888		16.432

		2.304		9.888		16.432

		2.336		9.888		16.4

		2.24		9.888		16.496

		4.16		11.808		18.416

		4.208		11.856		18.464

		4.448		12.096		18.704

		6.304		13.952		20.56

		7.6		15.248		21.856

		7.088		14.736		21.344

		6.96		14.608		21.216

		5.04		12.688		19.296

		3.024		12.688		21.312

		4.464		12.688		19.872

		4.16		12.384		19.568

		3.264		11.488		18.672

		3.44		11.488		18.496

		5.2		11.488		16.736

		4.416		10.704		15.952

		6.912		13.2		18.448

		6.464		12.752		18

		5.6		11.888		17.136

		3.904		11.888		18.832

		3.808		11.888		18.928

		3.952		11.888		18.784

		4.544		11.888		18.192

		3.616		10.96		17.264

		3.36		10.96		17.52

		2.096		10.96		18.784

		1.264		10.96		19.616

		1.344		10.96		19.536

		1.472		10.96		19.408

		0.96		10.96		19.92

		1.52		10.96		19.36

		2.48		11.92		20.32

		1.888		11.328		19.728



Buy and hold

Negociação1

Negociação2



BCP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5393		0		0		0		0				Resultado final:				1265				"Buy and hold":				-1824								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5413		0		1		0		0								6.31								-9.10				0		0		0		0		0.00		0.00		0.00

		6/14/00		5393		0		1		0		0				Nº. de negócios:				48												-20		0		-20		0		-0.10		0.00		0.00

		6/15/00		5403		0		1		0		0																				-10		0		10		0		-0.05		0.00		-0.05

		6/16/00		5383		0		1		0		0																				-30		0		-20		0		-0.15		0.00		0.05

		6/19/00		5413		0		1		0		0																				0		0		30		0		0.00		0.00		-0.10

		6/20/00		5393		0		1		0		0																				-20		0		-20		0		-0.10		0.00		0.00

		6/21/00		5383		0		0		0		0																				-30		0		-10		0		-0.15		0.00		0.05

		6/23/00		5423		1		0		0		0																				10		0		40		0		0.05		0.00		-0.15

		6/26/00		5453		0		1		1		-5453																				40		0		30		0		0.20		0.00		-0.30

		6/27/00		5383		0		1		0		-70																				-30		-70		-70		-70		-0.15		-0.35		-0.65

		6/28/00		5313		0		0		0		-70																				-100		-70		-70		0		-0.50		-0.35		-0.30

		6/29/00		5383		0		0		0		-70																				-30		-70		70		0		-0.15		-0.35		-0.65

		6/30/00		5393		1		0		0		-70																				-20		-70		10		0		-0.10		-0.35		-0.70

		7/3/00		5443		1		0		1		-5513																				30		-70		50		0		0.15		-0.35		-0.95

		7/4/00		5593		0		1		1		-5513																				180		80		150		150		0.90		0.40		-0.20

		7/5/00		5563		0		1		0		50																				150		50		-30		-30		0.75		0.25		-0.35

		7/6/00		5533		1		0		0		50																				120		50		-30		0		0.60		0.25		-0.20

		7/7/00		5624		0		0		1		-5574				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						211		50		91		0		1.05		0.25		-0.65

		7/10/00		5593		0		1		1		-5574				4832				0.0036154099						0.35						180		19		-31		-31		0.90		0.09		-0.81

		7/11/00		5563		0		0		0		-11																				150		-11		-30		-30		0.75		-0.05		-0.96

		7/12/00		5543		0		0		0		-11																				130		-11		-20		0		0.65		-0.05		-0.86

		7/13/00		5543		0		1		0		-11				Sharpe Ratio (SR):																130		-11		0		0		0.65		-0.05		-0.86

		7/14/00		5533		0		0		0		-11				Média do retorno:								SR(BH)*:		SR(N)*:						120		-11		-10		0		0.60		-0.05		-0.81

		7/17/00		5533		0		1		0		-11				-581.96		336.39						-0.775		0.562						120		-11		0		0		0.60		-0.05		-0.81

		7/18/00		5543		0		1		0		-11				Desv. padrão do retorno:																130		-11		10		0		0.65		-0.05		-0.86

		7/19/00		5543		0		1		0		-11				751.37		598.54						SR(BH)**:		SR(N)**:						130		-11		0		0		0.65		-0.05		-0.86

		7/20/00		5543		0		0		0		-11												-0.057		0.080						130		-11		0		0		0.65		-0.05		-0.86

		7/21/00		5553		0		0		0		-11				Notas:																140		-11		10		0		0.70		-0.05		-0.91

		7/24/00		5563		0		0		0		-11																				150		-11		10		0		0.75		-0.05		-0.96

		7/25/00		5563		0		0		0		-11				- Ret(BH): Retorno do Buy and Hold.																150		-11		0		0		0.75		-0.05		-0.96

		7/26/00		5593		0		0		0		-11				- Ret(N): Retorno da Negociação.																180		-11		30		0		0.90		-0.05		-1.11

		7/27/00		5613		0		0		0		-11				- Baseline para a SR: 0%.																200		-11		20		0		1.00		-0.05		-1.21

		7/28/00		5654		0		0		0		-11																				241		-11		41		0		1.20		-0.05		-1.41

		7/31/00		5694		0		0		0		-11																				281		-11		40		0		1.40		-0.05		-1.61

		8/1/00		5694		0		0		0		-11																				281		-11		0		0		1.40		-0.05		-1.61

		8/2/00		5734		0		0		0		-11																				321		-11		40		0		1.60		-0.05		-1.81

		8/3/00		5744		0		1		0		-11																				331		-11		10		0		1.65		-0.05		-1.86

		8/4/00		5744		0		0		0		-11																				331		-11		0		0		1.65		-0.05		-1.86

		8/7/00		5754		0		1		0		-11																				341		-11		10		0		1.70		-0.05		-1.91

		8/8/00		5764		0		1		0		-11																				351		-11		10		0		1.75		-0.05		-1.96

		8/9/00		5774		0		1		0		-11																				361		-11		10		0		1.80		-0.05		-2.01

		8/10/00		5774		0		0		0		-11																				361		-11		0		0		1.80		-0.05		-2.01

		8/11/00		5784		0		0		0		-11																				371		-11		10		0		1.85		-0.05		-2.06

		8/14/00		5814		0		1		0		-11																				401		-11		30		0		2.00		-0.05		-2.21

		8/16/00		5824		0		1		0		-11																				411		-11		10		0		2.05		-0.05		-2.26

		8/17/00		5824		0		1		0		-11																				411		-11		0		0		2.05		-0.05		-2.26

		8/18/00		5834		1		0		0		-11																				421		-11		10		0		2.10		-0.05		-2.31

		8/21/00		5864		0		1		1		-5875																				451		-11		30		0		2.25		-0.05		-2.46

		8/22/00		5874		0		1		0		-1																				461		-1		10		10		2.30		-0.00		-2.41

		8/23/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/24/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/25/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		8/28/00		5884		0		1		0		-1																				471		-1		0		0		2.35		-0.00		-2.46

		8/29/00		5874		0		1		0		-1																				461		-1		-10		0		2.30		-0.00		-2.41

		8/30/00		5864		0		0		0		-1																				451		-1		-10		0		2.25		-0.00		-2.36

		8/31/00		5874		0		0		0		-1																				461		-1		10		0		2.30		-0.00		-2.41

		9/1/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		9/4/00		5894		0		0		0		-1																				481		-1		10		0		2.40		-0.00		-2.51

		9/5/00		5914		0		0		0		-1																				501		-1		20		0		2.50		-0.00		-2.61

		9/6/00		5914		0		1		0		-1																				501		-1		0		0		2.50		-0.00		-2.61

		9/7/00		5934		0		0		0		-1																				521		-1		20		0		2.60		-0.00		-2.71

		9/8/00		5924		0		0		0		-1																				511		-1		-10		0		2.55		-0.00		-2.66

		9/11/00		5944		0		0		0		-1																				531		-1		20		0		2.65		-0.00		-2.76

		9/12/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/13/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/14/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		9/15/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		9/18/00		5984		0		1		0		-1																				571		-1		10		0		2.85		-0.00		-2.96

		9/19/00		5984		0		1		0		-1																				571		-1		0		0		2.85		-0.00		-2.96

		9/20/00		5974		0		1		0		-1																				561		-1		-10		0		2.80		-0.00		-2.91

		9/21/00		5954		0		1		0		-1																				541		-1		-20		0		2.70		-0.00		-2.81

		9/22/00		5944		0		0		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		9/25/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/26/00		5964		0		1		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/27/00		5964		0		1		0		-1																				551		-1		0		0		2.75		-0.00		-2.86

		9/28/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		9/29/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/2/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/3/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/4/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		10/6/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		10/9/00		5964		0		1		0		-1																				551		-1		-10		0		2.75		-0.00		-2.86

		10/10/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/11/00		5944		0		1		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		10/12/00		5924		0		1		0		-1																				511		-1		-20		0		2.55		-0.00		-2.66

		10/13/00		5864		0		1		0		-1																				451		-1		-60		0		2.25		-0.00		-2.36

		10/16/00		5854		0		0		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/17/00		5864		0		0		0		-1																				451		-1		10		0		2.25		-0.00		-2.36

		10/18/00		5854		0		1		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/19/00		5844		1		0		0		-1																				431		-1		-10		0		2.15		-0.00		-2.26

		10/20/00		5864		0		0		1		-5865																				451		-1		20		0		2.25		-0.00		-2.36

		10/23/00		5864		0		0		1		-5865																				451		-1		0		0		2.25		-0.00		-2.36

		10/24/00		5874		0		0		1		-5865																				461		9		10		10		2.30		0.04		-2.31

		10/25/00		5894		1		0		1		-5865																				481		29		20		20		2.40		0.14		-2.21

		10/26/00		5894		0		0		1		-5865																				481		29		0		0		2.40		0.14		-2.21

		10/27/00		5904		0		0		1		-5865																				491		39		10		10		2.45		0.19		-2.16

		10/30/00		5904		0		1		1		-5865																				491		39		0		0		2.45		0.19		-2.16

		10/31/00		5904		0		0		0		39																				491		39		0		0		2.45		0.19		-2.16

		11/2/00		5914		0		0		0		39																				501		39		10		0		2.50		0.19		-2.21

		11/3/00		5924		0		0		0		39																				511		39		10		0		2.55		0.19		-2.26

		11/6/00		5914		0		1		0		39																				501		39		-10		0		2.50		0.19		-2.21

		11/7/00		5914		0		1		0		39																				501		39		0		0		2.50		0.19		-2.21

		11/8/00		5894		0		1		0		39																				481		39		-20		0		2.40		0.19		-2.11

		11/9/00		5874		0		0		0		39																				461		39		-20		0		2.30		0.19		-2.01

		11/10/00		5874		0		1		0		39																				461		39		0		0		2.30		0.19		-2.01

		11/13/00		5864		0		1		0		39																				451		39		-10		0		2.25		0.19		-1.96

		11/14/00		5814		0		1		0		39																				401		39		-50		0		2.00		0.19		-1.71

		11/15/00		5824		0		0		0		39																				411		39		10		0		2.05		0.19		-1.76

		11/16/00		5814		0		1		0		39																				401		39		-10		0		2.00		0.19		-1.71

		11/17/00		5744		1		0		0		39																				331		39		-70		0		1.65		0.19		-1.36

		11/20/00		5764		1		0		1		-5725																				351		39		20		0		1.75		0.19		-1.46

		11/21/00		5804		0		1		1		-5725																				391		79		40		40		1.95		0.39		-1.26

		11/22/00		5764		0		1		0		39																				351		39		-40		-40		1.75		0.19		-1.46

		11/23/00		5744		0		0		0		39																				331		39		-20		0		1.65		0.19		-1.36

		11/24/00		5764		1		0		0		39																				351		39		20		0		1.75		0.19		-1.46

		11/27/00		5794		0		1		1		-5755																				381		39		30		0		1.90		0.19		-1.61

		11/28/00		5804		0		1		0		49																				391		49		10		10		1.95		0.24		-1.56

		11/29/00		5794		0		1		0		49																				381		49		-10		0		1.90		0.24		-1.51

		11/30/00		5764		0		0		0		49																				351		49		-30		0		1.75		0.24		-1.36

		12/4/00		5754		0		1		0		49																				341		49		-10		0		1.70		0.24		-1.31

		12/5/00		5734		0		1		0		49																				321		49		-20		0		1.60		0.24		-1.21

		12/6/00		5463		0		0		0		49																				50		49		-271		0		0.25		0.24		0.14

		12/7/00		5644		1		0		0		49																				231		49		181		0		1.15		0.24		-0.76

		12/11/00		5714		0		1		1		-5665																				301		49		70		0		1.50		0.24		-1.11

		12/12/00		5714		0		1		0		49																				301		49		0		0		1.50		0.24		-1.11

		12/13/00		5684		0		0		0		49																				271		49		-30		0		1.35		0.24		-0.96

		12/14/00		5654		0		1		0		49																				241		49		-30		0		1.20		0.24		-0.81

		12/15/00		5624		0		1		0		49																				211		49		-30		0		1.05		0.24		-0.66

		12/18/00		5613		0		1		0		49																				200		49		-11		0		1.00		0.24		-0.61

		12/19/00		5563		0		0		0		49																				150		49		-50		0		0.75		0.24		-0.36

		12/20/00		5563		0		1		0		49																				150		49		0		0		0.75		0.24		-0.36

		12/21/00		5523		0		0		0		49																				110		49		-40		0		0.55		0.24		-0.16

		12/22/00		5563		0		0		0		49																				150		49		40		0		0.75		0.24		-0.36

		12/27/00		5543		1		0		0		49																				130		49		-20		0		0.65		0.24		-0.26

		12/28/00		5573		0		1		1		-5524																				160		49		30		0		0.80		0.24		-0.41

		12/29/00		5563		1		0		0		39																				150		39		-10		-10		0.75		0.19		-0.46

		1/2/01		5613		0		0		1		-5574																				200		39		50		0		1.00		0.19		-0.71

		1/3/01		5624		0		1		1		-5574																				211		50		11		11		1.05		0.25		-0.65

		1/4/01		5694		0		0		0		120																				281		120		70		70		1.40		0.60		-0.30

		1/5/01		5694		0		1		0		120																				281		120		0		0		1.40		0.60		-0.30

		1/8/01		5654		0		0		0		120																				241		120		-40		0		1.20		0.60		-0.10

		1/9/01		5664		0		1		0		120																				251		120		10		0		1.25		0.60		-0.15

		1/10/01		5634		0		1		0		120																				221		120		-30		0		1.10		0.60		-0.00

		1/11/01		5543		0		0		0		120																				130		120		-91		0		0.65		0.60		0.45

		1/12/01		5533		1		0		0		120																				120		120		-10		0		0.60		0.60		0.50

		1/15/01		5573		0		0		1		-5453																				160		120		40		0		0.80		0.60		0.30

		1/16/01		5563		0		1		1		-5453																				150		110		-10		-10		0.75		0.55		0.25

		1/17/01		5553		0		0		0		100																				140		100		-10		-10		0.70		0.50		0.20

		1/18/01		5583		1		0		0		100																				170		100		30		0		0.85		0.50		0.05

		1/19/01		5613		1		0		1		-5513																				200		100		30		0		1.00		0.50		-0.10

		1/22/01		5664		0		0		1		-5513																				251		151		51		51		1.25		0.75		0.15

		1/23/01		5684		0		1		1		-5513																				271		171		20		20		1.35		0.85		0.25

		1/24/01		5443		0		0		0		-70																				30		-70		-241		-241		0.15		-0.35		-0.95

		1/25/01		5483		0		0		0		-70																				70		-70		40		0		0.35		-0.35		-1.15

		1/26/01		5443		1		0		0		-70																				30		-70		-40		0		0.15		-0.35		-0.95

		1/29/01		5624		0		1		1		-5694																				211		-70		181		0		1.05		-0.35		-1.85

		1/30/01		5563		0		0		0		-131																				150		-131		-61		-61		0.75		-0.65		-2.15

		1/31/01		5613		0		0		0		-131																				200		-131		50		0		1.00		-0.65		-2.40

		2/1/01		5684		0		1		0		-131																				271		-131		71		0		1.35		-0.65		-2.76

		2/2/01		5654		1		0		0		-131																				241		-131		-30		0		1.20		-0.65		-2.61

		2/5/01		5664		0		0		1		-5795																				251		-131		10		0		1.25		-0.65		-2.66

		2/6/01		5714		0		0		1		-5795																				301		-81		50		50		1.50		-0.40		-2.41

		2/7/01		5714		0		0		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/8/01		5714		0		1		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/9/01		5704		0		1		0		-91																				291		-91		-10		-10		1.45		-0.45		-2.46

		2/12/01		5613		1		0		0		-91																				200		-91		-91		0		1.00		-0.45		-2.01

		2/13/01		5684		0		0		1		-5775																				271		-91		71		0		1.35		-0.45		-2.36

		2/14/01		5694		0		1		1		-5775																				281		-81		10		10		1.40		-0.40		-2.31

		2/15/01		5694		0		1		0		-81																				281		-81		0		0		1.40		-0.40		-2.31

		2/16/01		5684		0		1		0		-81																				271		-81		-10		0		1.35		-0.40		-2.26

		2/19/01		5513		0		1		0		-81																				100		-81		-171		0		0.50		-0.40		-1.41

		2/20/01		5593		0		1		0		-81																				180		-81		80		0		0.90		-0.40		-1.81

		2/21/01		5563		0		1		0		-81																				150		-81		-30		0		0.75		-0.40		-1.66

		2/22/01		5573		0		1		0		-81																				160		-81		10		0		0.80		-0.40		-1.71

		2/23/01		5553		0		0		0		-81																				140		-81		-20		0		0.70		-0.40		-1.61

		2/26/01		5493		0		1		0		-81																				80		-81		-60		0		0.40		-0.40		-1.31

		2/28/01		5443		1		0		0		-81																				30		-81		-50		0		0.15		-0.40		-1.06

		3/1/01		5563		0		0		1		-5644																				150		-81		120		0		0.75		-0.40		-1.66

		3/2/01		5624		0		1		1		-5644																				211		-20		61		61		1.05		-0.10		-1.35

		3/5/01		5483		0		1		0		-161																				70		-161		-141		-141		0.35		-0.80		-2.06

		3/6/01		5363		0		1		0		-161																				-50		-161		-120		0		-0.25		-0.80		-1.46

		3/7/01		5303		0		1		0		-161																				-110		-161		-60		0		-0.55		-0.80		-1.16

		3/8/01		5243		0		1		0		-161																				-170		-161		-60		0		-0.85		-0.80		-0.86

		3/9/01		5223		0		1		0		-161																				-190		-161		-20		0		-0.95		-0.80		-0.76

		3/12/01		5162		0		0		0		-161																				-251		-161		-61		0		-1.25		-0.80		-0.45

		3/13/01		5223		0		0		0		-161																				-190		-161		61		0		-0.95		-0.80		-0.76

		3/14/01		5273		0		1		0		-161																				-140		-161		50		0		-0.70		-0.80		-1.01

		3/15/01		5192		0		1		0		-161																				-221		-161		-81		0		-1.10		-0.80		-0.60

		3/16/01		5132		0		1		0		-161																				-281		-161		-60		0		-1.40		-0.80		-0.30

		3/19/01		5072		0		1		0		-161																				-341		-161		-60		0		-1.70		-0.80		-0.00

		3/20/01		5012		1		0		0		-161																				-401		-161		-60		0		-2.00		-0.80		0.29

		3/21/01		5042		0		0		1		-5203																				-371		-161		30		0		-1.85		-0.80		0.14

		3/22/01		5032		0		1		1		-5203																				-381		-171		-10		-10		-1.90		-0.85		0.09

		3/23/01		5012		0		0		0		-191																				-401		-191		-20		-20		-2.00		-0.95		-0.00

		3/26/01		5032		1		0		0		-191																				-381		-191		20		0		-1.90		-0.95		-0.10

		3/27/01		5112		0		1		1		-5303																				-301		-191		80		0		-1.50		-0.95		-0.50

		3/28/01		5002		1		0		0		-301																				-411		-301		-110		-110		-2.05		-1.50		-1.05

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		0		-1.60		-1.50		-1.50

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30		-1.45		-1.35		-1.35

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40		-1.25		-1.15		-1.15

		4/3/01		5102		0		0		0		-291																				-311		-291		-60		-60		-1.55		-1.45		-1.45

		4/4/01		5082		0		0		0		-291																				-331		-291		-20		0		-1.65		-1.45		-1.35

		4/5/01		5132		1		0		0		-291																				-281		-291		50		0		-1.40		-1.45		-1.60

		4/6/01		5132		0		0		1		-5423																				-281		-291		0		0		-1.40		-1.45		-1.60

		4/9/01		5062		0		1		1		-5423																				-351		-361		-70		-70		-1.75		-1.80		-1.95

		4/10/01		5022		0		0		0		-401																				-391		-401		-40		-40		-1.95		-2.00		-2.15

		4/11/01		5052		0		1		0		-401																				-361		-401		30		0		-1.80		-2.00		-2.30

		4/12/01		4992		1		0		0		-401																				-421		-401		-60		0		-2.10		-2.00		-2.00

		4/17/01		5012		0		1		1		-5413																				-401		-401		20		0		-2.00		-2.00		-2.10

		4/18/01		5022		1		0		0		-391																				-391		-391		10		10		-1.95		-1.95		-2.05

		4/19/01		5132		0		1		1		-5523																				-281		-391		110		0		-1.40		-1.95		-2.60

		4/20/01		5162		0		0		0		-361																				-251		-361		30		30		-1.25		-1.80		-2.45

		4/23/01		5112		0		1		0		-361																				-301		-361		-50		0		-1.50		-1.80		-2.20

		4/24/01		5002		0		1		0		-361																				-411		-361		-110		0		-2.05		-1.80		-1.65

		4/26/01		5022		0		1		0		-361																				-391		-361		20		0		-1.95		-1.80		-1.75

		4/27/01		4912		0		1		0		-361																				-501		-361		-110		0		-2.50		-1.80		-1.20

		4/30/01		4832		0		0		0		-361																				-581		-361		-80		0		-2.90		-1.80		-0.80

		5/2/01		4832		0		0		0		-361																				-581		-361		0		0		-2.90		-1.80		-0.80

		5/3/01		4872		0		1		0		-361																				-541		-361		40		0		-2.70		-1.80		-1.00

		5/4/01		4932		0		0		0		-361																				-481		-361		60		0		-2.40		-1.80		-1.30

		5/7/01		4932		0		0		0		-361																				-481		-361		0		0		-2.40		-1.80		-1.30

		5/8/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/9/01		4932		0		0		0		-361																				-481		-361		-10		0		-2.40		-1.80		-1.30

		5/10/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/11/01		4962		0		0		0		-361																				-451		-361		20		0		-2.25		-1.80		-1.45

		5/14/01		4932		0		1		0		-361																				-481		-361		-30		0		-2.40		-1.80		-1.30

		5/15/01		4902		1		0		0		-361																				-511		-361		-30		0		-2.55		-1.80		-1.15

		5/16/01		4912		0		0		1		-5273																				-501		-361		10		0		-2.50		-1.80		-1.20

		5/17/01		4922		0		1		1		-5273																				-491		-351		10		10		-2.45		-1.75		-1.15

		5/18/01		4882		0		1		0		-391																				-531		-391		-40		-40		-2.65		-1.95		-1.35

		5/21/01		4812		0		0		0		-391																				-601		-391		-70		0		-3.00		-1.95		-1.00

		5/22/01		4842		0		0		0		-391																				-571		-391		30		0		-2.85		-1.95		-1.15

		5/23/01		4781		0		1		0		-391																				-632		-391		-61		0		-3.15		-1.95		-0.85

		5/24/01		4721		0		1		0		-391																				-692		-391		-60		0		-3.45		-1.95		-0.55

		5/25/01		4611		0		0		0		-391																				-802		-391		-110		0		-4.00		-1.95		0.00

		5/28/01		4651		0		0		0		-391																				-762		-391		40		0		-3.80		-1.95		-0.20

		5/29/01		4641		0		0		0		-391																				-772		-391		-10		0		-3.85		-1.95		-0.15

		5/30/01		4641		0		0		0		-391																				-772		-391		0		0		-3.85		-1.95		-0.15

		5/31/01		4681		0		1		0		-391																				-732		-391		40		0		-3.65		-1.95		-0.35

		6/1/01		4711		0		1		0		-391																				-702		-391		30		0		-3.50		-1.95		-0.50

		6/4/01		4601		0		0		0		-391																				-812		-391		-110		0		-4.05		-1.95		0.05

		6/5/01		4601		0		0		0		-391																				-812		-391		0		0		-4.05		-1.95		0.05

		6/6/01		4591		0		1		0		-391																				-822		-391		-10		0		-4.10		-1.95		0.10

		6/7/01		4571		0		1		0		-391																				-842		-391		-20		0		-4.20		-1.95		0.20

		6/8/01		4501		0		0		0		-391																				-912		-391		-70		0		-4.55		-1.95		0.55

		6/11/01		4511		0		1		0		-391																				-902		-391		10		0		-4.50		-1.95		0.50

		6/12/01		4481		0		1		0		-391																				-932		-391		-30		0		-4.65		-1.95		0.65

		6/13/01		4461		0		0		0		-391																				-952		-391		-20		0		-4.75		-1.95		0.75

		6/15/01		4461		0		1		0		-391																				-952		-391		0		0		-4.75		-1.95		0.75

		6/18/01		4451		0		1		0		-391																				-962		-391		-10		0		-4.80		-1.95		0.80

		6/19/01		4310		1		0		0		-391																				-1103		-391		-141		0		-5.50		-1.95		1.50

		6/20/01		4350		0		1		1		-4741																				-1063		-391		40		0		-5.30		-1.95		1.30

		6/21/01		4330		0		1		0		-411																				-1083		-411		-20		-20		-5.40		-2.05		1.20

		6/22/01		4280		0		0		0		-411																				-1133		-411		-50		0		-5.65		-2.05		1.45

		6/25/01		4230		0		0		0		-411																				-1183		-411		-50		0		-5.90		-2.05		1.70

		6/26/01		4210		0		0		0		-411																				-1203		-411		-20		0		-6.00		-2.05		1.80

		6/27/01		4260		0		1		0		-411																				-1153		-411		50		0		-5.75		-2.05		1.55

		6/28/01		4240		1		0		0		-411																				-1173		-411		-20		0		-5.85		-2.05		1.65

		6/29/01		4340		1		0		1		-4751																				-1073		-411		100		0		-5.35		-2.05		1.15

		7/2/01		4411		0		1		1		-4751																				-1002		-340		71		71		-5.00		-1.70		1.51

		7/3/01		4661		0		1		0		-90																				-752		-90		250		250		-3.75		-0.45		2.75

		7/4/01		4501		0		0		0		-90																				-912		-90		-160		0		-4.55		-0.45		3.55

		7/5/01		4571		0		1		0		-90																				-842		-90		70		0		-4.20		-0.45		3.20

		7/6/01		4621		0		1		0		-90																				-792		-90		50		0		-3.95		-0.45		2.95

		7/9/01		4411		0		1		0		-90																				-1002		-90		-210		0		-5.00		-0.45		4.00

		7/10/01		4340		0		0		0		-90																				-1073		-90		-71		0		-5.35		-0.45		4.35

		7/11/01		4320		0		1		0		-90																				-1093		-90		-20		0		-5.45		-0.45		4.45

		7/12/01		4360		0		1		0		-90																				-1053		-90		40		0		-5.25		-0.45		4.25

		7/13/01		4310		0		1		0		-90																				-1103		-90		-50		0		-5.50		-0.45		4.50

		7/16/01		4290		0		1		0		-90																				-1123		-90		-20		0		-5.60		-0.45		4.60

		7/17/01		4230		0		1		0		-90																				-1183		-90		-60		0		-5.90		-0.45		4.90

		7/18/01		4170		0		1		0		-90																				-1243		-90		-60		0		-6.20		-0.45		5.20

		7/19/01		4170		1		0		0		-90																				-1243		-90		0		0		-6.20		-0.45		5.20

		7/20/01		4230		0		1		1		-4320																				-1183		-90		60		0		-5.90		-0.45		4.90

		7/23/01		4190		0		1		0		-130																				-1223		-130		-40		-40		-6.10		-0.65		4.70

		7/24/01		4110		0		1		0		-130																				-1303		-130		-80		0		-6.50		-0.65		5.10

		7/25/01		4200		0		0		0		-130																				-1213		-130		90		0		-6.05		-0.65		4.65

		7/26/01		4240		1		0		0		-130																				-1173		-130		40		0		-5.85		-0.65		4.45

		7/27/01		4310		1		0		1		-4440																				-1103		-130		70		0		-5.50		-0.65		4.11

		7/30/01		4411		0		0		1		-4440																				-1002		-29		101		101		-5.00		-0.14		4.61

		7/31/01		4421		0		0		1		-4440																				-992		-19		10		10		-4.95		-0.09		4.66

		8/1/01		4431		0		0		1		-4440																				-982		-9		10		10		-4.90		-0.04		4.71

		8/2/01		4441		0		0		1		-4440																				-972		1		10		10		-4.85		0.00		4.76

		8/3/01		4441		0		0		1		-4440																				-972		1		0		0		-4.85		0.00		4.76

		8/6/01		4451		0		0		1		-4440																				-962		11		10		10		-4.80		0.05		4.81

		8/7/01		4461		0		0		1		-4440																				-952		21		10		10		-4.75		0.10		4.86

		8/8/01		4451		0		0		1		-4440																				-962		11		-10		-10		-4.80		0.05		4.81

		8/9/01		4441		0		0		1		-4440																				-972		1		-10		-10		-4.85		0.00		4.76

		8/10/01		4461		0		1		1		-4440																				-952		21		20		20		-4.75		0.10		4.86

		8/13/01		4441		0		0		0		1																				-972		1		-20		-20		-4.85		0.00		4.76

		8/14/01		4461		0		0		0		1																				-952		1		20		0		-4.75		0.00		4.66

		8/16/01		4491		0		1		0		1																				-922		1		30		0		-4.60		0.00		4.51

		8/17/01		4461		0		1		0		1																				-952		1		-30		0		-4.75		0.00		4.66

		8/20/01		4441		0		1		0		1																				-972		1		-20		0		-4.85		0.00		4.76

		8/21/01		4350		0		0		0		1																				-1063		1		-91		0		-5.30		0.00		5.21

		8/22/01		4310		0		1		0		1																				-1103		1		-40		0		-5.50		0.00		5.41

		8/23/01		4220		1		0		0		1																				-1193		1		-90		0		-5.95		0.00		5.86

		8/24/01		4371		1		0		1		-4370																				-1042		1		151		0		-5.20		0.00		5.11

		8/27/01		4471		0		1		1		-4370																				-942		101		100		100		-4.70		0.50		5.61

		8/28/01		4421		0		1		0		51																				-992		51		-50		-50		-4.95		0.25		5.36

		8/29/01		4360		0		0		0		51																				-1053		51		-61		0		-5.25		0.25		5.66

		8/30/01		4411		0		1		0		51																				-1002		51		51		0		-5.00		0.25		5.41

		8/31/01		4401		0		0		0		51																				-1012		51		-10		0		-5.05		0.25		5.46

		9/3/01		4411		0		0		0		51																				-1002		51		10		0		-5.00		0.25		5.41

		9/4/01		4411		0		1		0		51																				-1002		51		0		0		-5.00		0.25		5.41

		9/5/01		4371		0		0		0		51																				-1042		51		-40		0		-5.20		0.25		5.61

		9/6/01		4320		0		0		0		51																				-1093		51		-51		0		-5.45		0.25		5.86

		9/7/01		4270		0		1		0		51																				-1143		51		-50		0		-5.70		0.25		6.11

		9/10/01		4260		0		1		0		51																				-1153		51		-10		0		-5.75		0.25		6.16

		9/11/01		4240		0		1		0		51																				-1173		51		-20		0		-5.85		0.25		6.26

		9/12/01		4020		0		1		0		51																				-1393		51		-220		0		-6.95		0.25		7.36

		9/13/01		3970		0		1		0		51																				-1443		51		-50		0		-7.20		0.25		7.61

		9/14/01		3970		0		1		0		51																				-1443		51		0		0		-7.20		0.25		7.61

		9/17/01		3508		1		0		0		51																				-1905		51		-462		0		-9.50		0.25		9.91

		9/18/01		3619		1		0		1		-3568																				-1794		51		111		0		-8.95		0.25		9.36

		9/19/01		3749		0		1		1		-3568																				-1664		181		130		130		-8.30		0.90		10.01

		9/20/01		3699		0		1		0		131																				-1714		131		-50		-50		-8.55		0.65		9.76

		9/21/01		3408		1		0		0		131																				-2005		131		-291		0		-10.00		0.65		11.21

		9/24/01		3709		0		0		1		-3578																				-1704		131		301		0		-8.50		0.65		9.71

		9/25/01		3709		1		0		1		-3578																				-1704		131		0		0		-8.50		0.65		9.71

		9/26/01		4000		0		0		1		-3578																				-1413		422		291		291		-7.05		2.10		11.16

		9/27/01		4130		0		0		1		-3578																				-1283		552		130		130		-6.40		2.75		11.81

		9/28/01		4210		0		0		1		-3578																				-1203		632		80		80		-6.00		3.15		12.21

		10/1/01		4220		0		1		1		-3578																				-1193		642		10		10		-5.95		3.20		12.26

		10/2/01		4200		0		0		0		622																				-1213		622		-20		-20		-6.05		3.10		12.16

		10/3/01		4180		0		1		0		622																				-1233		622		-20		0		-6.15		3.10		12.26

		10/4/01		4140		0		0		0		622																				-1273		622		-40		0		-6.35		3.10		12.45

		10/8/01		4090		0		0		0		622																				-1323		622		-50		0		-6.60		3.10		12.70

		10/9/01		4100		0		1		0		622																				-1313		622		10		0		-6.55		3.10		12.65

		10/10/01		4090		0		0		0		622																				-1323		622		-10		0		-6.60		3.10		12.70

		10/11/01		4140		0		0		0		622																				-1273		622		50		0		-6.35		3.10		12.45

		10/12/01		4100		1		0		0		622																				-1313		622		-40		0		-6.55		3.10		12.65

		10/15/01		4130		0		1		1		-3508																				-1283		622		30		0		-6.40		3.10		12.50

		10/16/01		4150		1		0		0		642																				-1263		642		20		20		-6.30		3.20		12.60

		10/17/01		4260		0		0		1		-3618																				-1153		642		110		0		-5.75		3.20		12.06

		10/18/01		4270		0		1		1		-3618																				-1143		652		10		10		-5.70		3.25		12.11

		10/19/01		4250		0		1		0		632																				-1163		632		-20		-20		-5.80		3.15		12.01

		10/22/01		4210		1		0		0		632																				-1203		632		-40		0		-6.00		3.15		12.21

		10/23/01		4320		1		0		1		-3688																				-1093		632		110		0		-5.45		3.15		11.66

		10/24/01		4411		0		1		1		-3688																				-1002		723		91		91		-5.00		3.61		12.11

		10/25/01		4431		0		1		0		743																				-982		743		20		20		-4.90		3.71		12.21

		10/26/01		4401		0		1		0		743																				-1012		743		-30		0		-5.05		3.71		12.36

		10/29/01		4330		0		0		0		743																				-1083		743		-71		0		-5.40		3.71		12.71

		10/30/01		4290		0		1		0		743																				-1123		743		-40		0		-5.60		3.71		12.91

		10/31/01		4310		1		0		0		743																				-1103		743		20		0		-5.50		3.71		12.81

		11/2/01		4411		1		0		1		-3668																				-1002		743		101		0		-5.00		3.71		12.31

		11/5/01		4491		0		0		1		-3668																				-922		823		80		80		-4.60		4.11		12.71

		11/6/01		4511		0		0		1		-3668																				-902		843		20		20		-4.50		4.20		12.81

		11/7/01		4481		0		0		1		-3668																				-932		813		-30		-30		-4.65		4.06		12.66

		11/8/01		4501		1		0		1		-3668																				-912		833		20		20		-4.55		4.15		12.76

		11/9/01		4561		0		1		1		-3668																				-852		893		60		60		-4.25		4.45		13.06

		11/12/01		4551		0		0		0		883																				-862		883		-10		-10		-4.30		4.40		13.01

		11/13/01		4611		0		0		0		883																				-802		883		60		0		-4.00		4.40		12.71

		11/14/01		4651		0		1		0		883																				-762		883		40		0		-3.80		4.40		12.51

		11/15/01		4631		0		1		0		883																				-782		883		-20		0		-3.90		4.40		12.61

		11/16/01		4571		0		0		0		883																				-842		883		-60		0		-4.20		4.40		12.91

		11/19/01		4611		0		0		0		883																				-802		883		40		0		-4.00		4.40		12.71

		11/20/01		4591		0		1		0		883																				-822		883		-20		0		-4.10		4.40		12.81

		11/21/01		4551		0		1		0		883																				-862		883		-40		0		-4.30		4.40		13.01

		11/22/01		4531		0		0		0		883																				-882		883		-20		0		-4.40		4.40		13.11

		11/23/01		4531		0		1		0		883																				-882		883		0		0		-4.40		4.40		13.11

		11/26/01		4511		0		1		0		883																				-902		883		-20		0		-4.50		4.40		13.21

		11/27/01		4421		1		0		0		883																				-992		883		-90		0		-4.95		4.40		13.66

		11/28/01		4461		0		1		1		-3578																				-952		883		40		0		-4.75		4.40		13.46

		11/29/01		4431		1		0		0		853																				-982		853		-30		-30		-4.90		4.25		13.31

		11/30/01		4511		1		0		1		-3658																				-902		853		80		0		-4.50		4.25		12.91

		12/3/01		4551		0		1		1		-3658																				-862		893		40		40		-4.30		4.45		13.11

		12/4/01		4531		0		0		0		873																				-882		873		-20		-20		-4.40		4.35		13.01

		12/5/01		4521		0		0		0		873																				-892		873		-10		0		-4.45		4.35		13.06

		12/6/01		4551		0		0		0		873																				-862		873		30		0		-4.30		4.35		12.91

		12/7/01		4541		0		0		0		873																				-872		873		-10		0		-4.35		4.35		12.96

		12/10/01		4541		0		1		0		873																				-872		873		0		0		-4.35		4.35		12.96

		12/11/01		4471		1		0		0		873																				-942		873		-70		0		-4.70		4.35		13.31

		12/12/01		4551		0		0		1		-3678																				-862		873		80		0		-4.30		4.35		12.91

		12/13/01		4551		0		0		1		-3678																				-862		873		0		0		-4.30		4.35		12.91

		12/14/01		4591		0		1		1		-3678																				-822		913		40		40		-4.10		4.55		13.11

		12/17/01		4511		0		1		0		833																				-902		833		-80		-80		-4.50		4.15		12.71

		12/18/01		4481		0		0		0		833																				-932		833		-30		0		-4.65		4.15		12.86

		12/19/01		4491		0		1		0		833																				-922		833		10		0		-4.60		4.15		12.81

		12/20/01		4411		0		0		0		833																				-1002		833		-80		0		-5.00		4.15		13.21

		12/21/01		4421		1		0		0		833																				-992		833		10		0		-4.95		4.15		13.16

		12/27/01		4471		0		0		1		-3638																				-942		833		50		0		-4.70		4.15		12.91

		12/28/01		4511		1		0		1		-3638																				-902		873		40		40		-4.50		4.35		13.11

		1/2/02		4551		0		1		1		-3638																				-862		913		40		40		-4.30		4.55		13.31

		1/3/02		4521		0		0		0		883																				-892		883		-30		-30		-4.45		4.40		13.16

		1/4/02		4521		0		0		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/7/02		4521		0		1		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/8/02		4461		0		1		0		883																				-952		883		-60		0		-4.75		4.40		13.46

		1/9/02		4220		0		1		0		883																				-1193		883		-241		0		-5.95		4.40		14.66

		1/10/02		4170		0		1		0		883																				-1243		883		-50		0		-6.20		4.40		14.91

		1/11/02		4200		0		0		0		883																				-1213		883		30		0		-6.05		4.40		14.76

		1/14/02		4220		0		0		0		883																				-1193		883		20		0		-5.95		4.40		14.66

		1/15/02		4220		0		1		0		883																				-1193		883		0		0		-5.95		4.40		14.66

		1/16/02		4210		1		0		0		883																				-1203		883		-10		0		-6.00		4.40		14.71

		1/17/02		4300		1		0		1		-3417																				-1113		883		90		0		-5.55		4.40		14.26

		1/18/02		4371		1		0		1		-3417																				-1042		954		71		71		-5.20		4.76		14.61

		1/21/02		4431		0		0		1		-3417																				-982		1014		60		60		-4.90		5.06		14.91

		1/22/02		4451		0		1		1		-3417																				-962		1034		20		20		-4.80		5.16		15.01

		1/23/02		4441		0		1		0		1024																				-972		1024		-10		-10		-4.85		5.11		14.96

		1/24/02		4330		0		1		0		1024																				-1083		1024		-111		0		-5.40		5.11		15.52

		1/25/02		4200		0		0		0		1024																				-1213		1024		-130		0		-6.05		5.11		16.17

		1/28/02		4230		0		0		0		1024																				-1183		1024		30		0		-5.90		5.11		16.02

		1/29/02		4230		0		1		0		1024																				-1183		1024		0		0		-5.90		5.11		16.02

		1/30/02		4190		0		1		0		1024																				-1223		1024		-40		0		-6.10		5.11		16.22

		1/31/02		4130		0		1		0		1024																				-1283		1024		-60		0		-6.40		5.11		16.52

		2/1/02		4070		0		1		0		1024																				-1343		1024		-60		0		-6.70		5.11		16.81

		2/4/02		4050		0		1		0		1024																				-1363		1024		-20		0		-6.80		5.11		16.91

		2/5/02		3919		0		1		0		1024																				-1494		1024		-131		0		-7.45		5.11		17.57

		2/6/02		3879		1		0		0		1024																				-1534		1024		-40		0		-7.65		5.11		17.77

		2/7/02		3960		0		1		1		-2936																				-1453		1024		81		0		-7.25		5.11		17.36

		2/8/02		3960		0		1		0		1024																				-1453		1024		0		0		-7.25		5.11		17.36

		2/11/02		3929		0		1		0		1024																				-1484		1024		-31		0		-7.40		5.11		17.52

		2/13/02		3919		0		0		0		1024																				-1494		1024		-10		0		-7.45		5.11		17.57

		2/14/02		3939		0		0		0		1024																				-1474		1024		20		0		-7.35		5.11		17.47

		2/15/02		3990		0		1		0		1024																				-1423		1024		51		0		-7.10		5.11		17.21

		2/18/02		3919		0		0		0		1024																				-1494		1024		-71		0		-7.45		5.11		17.57

		2/19/02		3919		0		1		0		1024																				-1494		1024		0		0		-7.45		5.11		17.57

		2/20/02		3819		0		1		0		1024																				-1594		1024		-100		0		-7.95		5.11		18.07

		2/21/02		3809		0		1		0		1024																				-1604		1024		-10		0		-8.00		5.11		18.12

		2/22/02		3709		1		0		0		1024																				-1704		1024		-100		0		-8.50		5.11		18.62

		2/25/02		3799		0		0		1		-2775																				-1614		1024		90		0		-8.05		5.11		18.17

		2/26/02		3809		1		0		1		-2775																				-1604		1034		10		10		-8.00		5.16		18.22

		2/27/02		3990		1		0		1		-2775																				-1423		1215		181		181		-7.10		6.06		19.12

		2/28/02		4060		0		0		1		-2775																				-1353		1285		70		70		-6.75		6.41		19.47

		3/1/02		4040		0		0		1		-2775																				-1373		1265		-20		-20		-6.85		6.31		19.37

		3/4/02		4040		0		0		1		-2775																				-1373		1265		0		0		-6.85		6.31		19.37

		3/5/02		4080		0		1		1		-2775																				-1333		1305		40		40		-6.65		6.51		19.57

		3/6/02		4050		0		0		0		1275																				-1363		1275		-30		-30		-6.80		6.36		19.42

		3/7/02		4040		1		0		0		1275																				-1373		1275		-10		0		-6.85		6.36		19.47

		3/8/02		4090		1		0		1		-2815																				-1323		1275		50		0		-6.60		6.36		19.22

		3/11/02		4170		0		0		1		-2815																				-1243		1355		80		80		-6.20		6.76		19.62

		3/12/02		4200		0		1		1		-2815																				-1213		1385		30		30		-6.05		6.91		19.77

		3/13/02		4210		0		0		0		1395																				-1203		1395		10		10		-6.00		6.96		19.82

		3/14/02		4200		0		0		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/15/02		4210		0		0		0		1395																				-1203		1395		10		0		-6.00		6.96		19.82

		3/18/02		4210		0		0		0		1395																				-1203		1395		0		0		-6.00		6.96		19.82

		3/19/02		4200		0		1		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/20/02		4200		0		1		0		1395																				-1213		1395		0		0		-6.05		6.96		19.87

		3/21/02		4170		0		1		0		1395																				-1243		1395		-30		0		-6.20		6.96		20.02

		3/22/02		4090		0		0		0		1395																				-1323		1395		-80		0		-6.60		6.96		20.42

		3/25/02		4120		0		1		0		1395																				-1293		1395		30		0		-6.45		6.96		20.27

		3/26/02		4090		0		1		0		1395																				-1323		1395		-30		0		-6.60		6.96		20.42

		3/27/02		4110		0		1		0		1395																				-1303		1395		20		0		-6.50		6.96		20.32

		3/28/02		4090		0		1		0		1395																				-1323		1395		-20		0		-6.60		6.96		20.42

		4/2/02		4040		0		1		0		1395																				-1373		1395		-50		0		-6.85		6.96		20.67

		4/3/02		4020		0		1		0		1395																				-1393		1395		-20		0		-6.95		6.96		20.76

		4/4/02		3970		0		0		0		1395																				-1443		1395		-50		0		-7.20		6.96		21.01

		4/5/02		4040		0		1		0		1395																				-1373		1395		70		0		-6.85		6.96		20.67

		4/8/02		4000		0		1		0		1395																				-1413		1395		-40		0		-7.05		6.96		20.86

		4/9/02		3960		0		0		0		1395																				-1453		1395		-40		0		-7.25		6.96		21.06

		4/10/02		3839		0		1		0		1395																				-1574		1395		-121		0		-7.85		6.96		21.67

		4/11/02		3869		0		1		0		1395																				-1544		1395		30		0		-7.70		6.96		21.52

		4/12/02		3849		0		0		0		1395																				-1564		1395		-20		0		-7.80		6.96		21.62

		4/15/02		3849		0		0		0		1395																				-1564		1395		0		0		-7.80		6.96		21.62

		4/16/02		3869		0		0		0		1395																				-1544		1395		20		0		-7.70		6.96		21.52

		4/17/02		3889		1		0		0		1395																				-1524		1395		20		0		-7.60		6.96		21.42

		4/18/02		3960		1		0		1		-2565																				-1453		1395		71		0		-7.25		6.96		21.06

		4/19/02		4010		1		0		1		-2565																				-1403		1445		50		50		-7.00		7.21		21.31

		4/22/02		4090		0		1		1		-2565																				-1323		1525		80		80		-6.60		7.61		21.71

		4/23/02		4040		0		1		0		1475																				-1373		1475		-50		-50		-6.85		7.36		21.46

		4/24/02		3960		0		1		0		1475																				-1453		1475		-80		0		-7.25		7.36		21.86

		4/26/02		3919		0		1		0		1475																				-1494		1475		-41		0		-7.45		7.36		22.07

		4/29/02		3889		0		1		0		1475																				-1524		1475		-30		0		-7.60		7.36		22.22

		4/30/02		3909		0		1		0		1475																				-1504		1475		20		0		-7.50		7.36		22.12

		5/2/02		3839		0		1		0		1475																				-1574		1475		-70		0		-7.85		7.36		22.47

		5/3/02		3699		1		0		0		1475																				-1714		1475		-140		0		-8.55		7.36		23.16

		5/6/02		3809		0		1		1		-2334																				-1604		1475		110		0		-8.00		7.36		22.62

		5/7/02		3759		0		1		0		1425																				-1654		1425		-50		-50		-8.25		7.11		22.37

		5/8/02		3729		1		0		0		1425																				-1684		1425		-30		0		-8.40		7.11		22.52

		5/9/02		3819		0		1		1		-2394																				-1594		1425		90		0		-7.95		7.11		22.07

		5/10/02		3809		0		1		0		1415																				-1604		1415		-10		-10		-8.00		7.06		22.02

		5/13/02		3759		0		1		0		1415																				-1654		1415		-50		0		-8.25		7.06		22.27

		5/14/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/15/02		3799		0		0		0		1415																				-1614		1415		40		0		-8.05		7.06		22.07

		5/16/02		3809		0		0		0		1415																				-1604		1415		10		0		-8.00		7.06		22.02

		5/17/02		3819		0		1		0		1415																				-1594		1415		10		0		-7.95		7.06		21.97

		5/20/02		3799		0		1		0		1415																				-1614		1415		-20		0		-8.05		7.06		22.07

		5/21/02		3759		0		0		0		1415																				-1654		1415		-40		0		-8.25		7.06		22.27

		5/22/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/23/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/24/02		3769		0		1		0		1415																				-1644		1415		10		0		-8.20		7.06		22.22

		5/27/02		3739		0		1		0		1415																				-1674		1415		-30		0		-8.35		7.06		22.37

		5/28/02		3729		1		0		0		1415																				-1684		1415		-10		0		-8.40		7.06		22.42

		5/29/02		3759		1		0		1		-2344																				-1654		1415		30		0		-8.25		7.06		22.27

		5/31/02		3789		0		1		1		-2344																				-1624		1445		30		30		-8.10		7.21		22.42

		6/3/02		3709		0		1		0		1365																				-1704		1365		-80		-80		-8.50		6.81		22.02

		6/4/02		3679		0		1		0		1365																				-1734		1365		-30		0		-8.65		6.81		22.17

		6/5/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/6/02		3679		0		0		0		1365																				-1734		1365		10		0		-8.65		6.81		22.17

		6/7/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/11/02		3689		0		1		0		1365																				-1724		1365		20		0		-8.60		6.81		22.12

		6/12/02		3669		1		0		0		1365																				-1744		1365		-20		0		-8.70		6.81		22.22

		6/13/02		3699		0		1		1		-2334																				-1714		1365		30		0		-8.55		6.81		22.07

		6/14/02		3639		0		1		0		1305																				-1774		1305		-60		-60		-8.85		6.51		21.77

		6/17/02		3549		1		0		0		1305																				-1864		1305		-90		0		-9.30		6.51		22.22

		6/18/02		3609		0		1		1		-2304																				-1804		1305		60		0		-9.00		6.51		21.92

		6/19/02		3569		0		0		0		1265																				-1844		1265		-40		-40		-9.20		6.31		21.72

		6/20/02		3549		0		0		0		1265																				-1864		1265		-20		0		-9.30		6.31		21.82

		6/21/02		3589		0		0		0		1265																				-1824		1265		40		0		-9.10		6.31		21.62
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BCP2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5393		0		0		0		0				Resultado final:				4334				"Buy and hold":				-1824								Ret(BH)		Ret(N)

		6/13/00		5413		0		1		0		0								21.62								-9.10				0		0		0		0

		6/14/00		5393		0		1		-1		5393				Nº. de negócios:				97												-20		0		-20		0

		6/15/00		5403		0		1		-1		5393																				-10		-10		10		-10

		6/16/00		5383		0		1		-1		5393																				-30		10		-20		20

		6/19/00		5413		0		1		-1		5393																				0		-20		30		-30

		6/20/00		5393		0		1		-1		5393																				-20		0		-20		20

		6/21/00		5383		0		0		-1		5393																				-30		10		-10		10

		6/23/00		5423		1		0		-1		5393																				10		-30		40		-40

		6/26/00		5453		0		1		1		-5513																				40		-60		30		-30

		6/27/00		5383		0		1		-1		5253																				-30		-130		-70		-70

		6/28/00		5313		0		0		-1		5253																				-100		-60		-70		70

		6/29/00		5383		0		0		-1		5253																				-30		-130		70		-70

		6/30/00		5393		1		0		-1		5253																				-20		-140		10		-10

		7/3/00		5443		1		0		1		-5633																				30		-190		50		-50

		7/4/00		5593		0		1		1		-5633																				180		-40		150		150

		7/5/00		5563		0		1		-1		5493																				150		-70		-30		-30

		7/6/00		5533		1		0		-1		5493																				120		-40		-30		30

		7/7/00		5624		0		0		1		-5755																				211		-131		91		-91

		7/10/00		5593		0		1		1		-5755																				180		-162		-31		-31

		7/11/00		5563		0		0		-1		5371																				150		-192		-30		-30

		7/12/00		5543		0		0		-1		5371																				130		-172		-20		20

		7/13/00		5543		0		1		-1		5371				Sharpe Ratio (SR):																130		-172		0		0

		7/14/00		5533		0		0		-1		5371				Média do retorno:								SR(BH)*:		SR(N)*:						120		-162		-10		10

		7/17/00		5533		0		1		-1		5371				-581.96		1234.79						-0.775		0.694						120		-162		0		0

		7/18/00		5543		0		1		-1		5371				Desv. padrão do retorno:																130		-172		10		-10

		7/19/00		5543		0		1		-1		5371				751.37		1778.22						SR(BH)**:		SR(N)**:						130		-172		0		0

		7/20/00		5543		0		0		-1		5371												-0.057		0.136						130		-172		0		0

		7/21/00		5553		0		0		-1		5371				Notas:																140		-182		10		-10

		7/24/00		5563		0		0		-1		5371																				150		-192		10		-10

		7/25/00		5563		0		0		-1		5371				- Ret(BH): Retorno do Buy and Hold.																150		-192		0		0

		7/26/00		5593		0		0		-1		5371				- Ret(N): Retorno da Negociação.																180		-222		30		-30

		7/27/00		5613		0		0		-1		5371				- Baseline para a SR: 0%.																200		-242		20		-20

		7/28/00		5654		0		0		-1		5371																				241		-283		41		-41

		7/31/00		5694		0		0		-1		5371																				281		-323		40		-40

		8/1/00		5694		0		0		-1		5371																				281		-323		0		0

		8/2/00		5734		0		0		-1		5371																				321		-363		40		-40

		8/3/00		5744		0		1		-1		5371																				331		-373		10		-10

		8/4/00		5744		0		0		-1		5371																				331		-373		0		0

		8/7/00		5754		0		1		-1		5371																				341		-383		10		-10

		8/8/00		5764		0		1		-1		5371																				351		-393		10		-10

		8/9/00		5774		0		1		-1		5371																				361		-403		10		-10

		8/10/00		5774		0		0		-1		5371																				361		-403		0		0

		8/11/00		5784		0		0		-1		5371																				371		-413		10		-10

		8/14/00		5814		0		1		-1		5371																				401		-443		30		-30

		8/16/00		5824		0		1		-1		5371																				411		-453		10		-10

		8/17/00		5824		0		1		-1		5371																				411		-453		0		0

		8/18/00		5834		1		0		-1		5371																				421		-463		10		-10

		8/21/00		5864		0		1		1		-6357																				451		-493		30		-30

		8/22/00		5874		0		1		-1		5391																				461		-483		10		10

		8/23/00		5874		0		1		-1		5391																				461		-483		0		0

		8/24/00		5874		0		1		-1		5391																				461		-483		0		0

		8/25/00		5884		0		1		-1		5391																				471		-493		10		-10

		8/28/00		5884		0		1		-1		5391																				471		-493		0		0

		8/29/00		5874		0		1		-1		5391																				461		-483		-10		10

		8/30/00		5864		0		0		-1		5391																				451		-473		-10		10

		8/31/00		5874		0		0		-1		5391																				461		-483		10		-10

		9/1/00		5884		0		1		-1		5391																				471		-493		10		-10

		9/4/00		5894		0		0		-1		5391																				481		-503		10		-10

		9/5/00		5914		0		0		-1		5391																				501		-523		20		-20

		9/6/00		5914		0		1		-1		5391																				501		-523		0		0

		9/7/00		5934		0		0		-1		5391																				521		-543		20		-20

		9/8/00		5924		0		0		-1		5391																				511		-533		-10		10

		9/11/00		5944		0		0		-1		5391																				531		-553		20		-20

		9/12/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/13/00		5964		0		0		-1		5391																				551		-573		10		-10

		9/14/00		5974		0		0		-1		5391																				561		-583		10		-10

		9/15/00		5974		0		0		-1		5391																				561		-583		0		0

		9/18/00		5984		0		1		-1		5391																				571		-593		10		-10

		9/19/00		5984		0		1		-1		5391																				571		-593		0		0

		9/20/00		5974		0		1		-1		5391																				561		-583		-10		10

		9/21/00		5954		0		1		-1		5391																				541		-563		-20		20

		9/22/00		5944		0		0		-1		5391																				531		-553		-10		10

		9/25/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/26/00		5964		0		1		-1		5391																				551		-573		10		-10

		9/27/00		5964		0		1		-1		5391																				551		-573		0		0

		9/28/00		5954		0		0		-1		5391																				541		-563		-10		10

		9/29/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/2/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/3/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/4/00		5974		0		0		-1		5391																				561		-583		10		-10

		10/6/00		5974		0		0		-1		5391																				561		-583		0		0

		10/9/00		5964		0		1		-1		5391																				551		-573		-10		10

		10/10/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/11/00		5944		0		1		-1		5391																				531		-553		-10		10

		10/12/00		5924		0		1		-1		5391																				511		-533		-20		20

		10/13/00		5864		0		1		-1		5391																				451		-473		-60		60

		10/16/00		5854		0		0		-1		5391																				441		-463		-10		10

		10/17/00		5864		0		0		-1		5391																				451		-473		10		-10

		10/18/00		5854		0		1		-1		5391																				441		-463		-10		10

		10/19/00		5844		1		0		-1		5391																				431		-453		-10		10

		10/20/00		5864		0		0		1		-6337																				451		-473		20		-20

		10/23/00		5864		0		0		1		-6337																				451		-473		0		0

		10/24/00		5874		0		0		1		-6337																				461		-463		10		10

		10/25/00		5894		1		0		1		-6337																				481		-443		20		20

		10/26/00		5894		0		0		1		-6337																				481		-443		0		0

		10/27/00		5904		0		0		1		-6337																				491		-433		10		10

		10/30/00		5904		0		1		1		-6337																				491		-433		0		0

		10/31/00		5904		0		0		-1		5471																				491		-433		0		0

		11/2/00		5914		0		0		-1		5471																				501		-443		10		-10

		11/3/00		5924		0		0		-1		5471																				511		-453		10		-10

		11/6/00		5914		0		1		-1		5471																				501		-443		-10		10

		11/7/00		5914		0		1		-1		5471																				501		-443		0		0

		11/8/00		5894		0		1		-1		5471																				481		-423		-20		20

		11/9/00		5874		0		0		-1		5471																				461		-403		-20		20

		11/10/00		5874		0		1		-1		5471																				461		-403		0		0

		11/13/00		5864		0		1		-1		5471																				451		-393		-10		10

		11/14/00		5814		0		1		-1		5471																				401		-343		-50		50

		11/15/00		5824		0		0		-1		5471																				411		-353		10		-10

		11/16/00		5814		0		1		-1		5471																				401		-343		-10		10

		11/17/00		5744		1		0		-1		5471																				331		-273		-70		70

		11/20/00		5764		1		0		1		-6057																				351		-293		20		-20

		11/21/00		5804		0		1		1		-6057																				391		-253		40		40

		11/22/00		5764		0		1		-1		5471																				351		-293		-40		-40

		11/23/00		5744		0		0		-1		5471																				331		-273		-20		20

		11/24/00		5764		1		0		-1		5471																				351		-293		20		-20

		11/27/00		5794		0		1		1		-6117																				381		-323		30		-30

		11/28/00		5804		0		1		-1		5491																				391		-313		10		10

		11/29/00		5794		0		1		-1		5491																				381		-303		-10		10

		11/30/00		5764		0		0		-1		5491																				351		-273		-30		30

		12/4/00		5754		0		1		-1		5491																				341		-263		-10		10

		12/5/00		5734		0		1		-1		5491																				321		-243		-20		20

		12/6/00		5463		0		0		-1		5491																				50		28		-271		271

		12/7/00		5644		1		0		-1		5491																				231		-153		181		-181

		12/11/00		5714		0		1		1		-5937																				301		-223		70		-70

		12/12/00		5714		0		1		-1		5491																				301		-223		0		0

		12/13/00		5684		0		0		-1		5491																				271		-193		-30		30

		12/14/00		5654		0		1		-1		5491																				241		-163		-30		30

		12/15/00		5624		0		1		-1		5491																				211		-133		-30		30

		12/18/00		5613		0		1		-1		5491																				200		-122		-11		11

		12/19/00		5563		0		0		-1		5491																				150		-72		-50		50

		12/20/00		5563		0		1		-1		5491																				150		-72		0		0

		12/21/00		5523		0		0		-1		5491																				110		-32		-40		40

		12/22/00		5563		0		0		-1		5491																				150		-72		40		-40

		12/27/00		5543		1		0		-1		5491																				130		-52		-20		20

		12/28/00		5573		0		1		1		-5655																				160		-82		30		-30

		12/29/00		5563		1		0		-1		5471																				150		-92		-10		-10

		1/2/01		5613		0		0		1		-5755																				200		-142		50		-50

		1/3/01		5624		0		1		1		-5755																				211		-131		11		11

		1/4/01		5694		0		0		-1		5633																				281		-61		70		70

		1/5/01		5694		0		1		-1		5633																				281		-61		0		0

		1/8/01		5654		0		0		-1		5633																				241		-21		-40		40

		1/9/01		5664		0		1		-1		5633																				251		-31		10		-10

		1/10/01		5634		0		1		-1		5633																				221		-1		-30		30

		1/11/01		5543		0		0		-1		5633																				130		90		-91		91

		1/12/01		5533		1		0		-1		5633																				120		100		-10		10

		1/15/01		5573		0		0		1		-5513																				160		60		40		-40

		1/16/01		5563		0		1		1		-5513																				150		50		-10		-10

		1/17/01		5553		0		0		-1		5593																				140		40		-10		-10

		1/18/01		5583		1		0		-1		5593																				170		10		30		-30

		1/19/01		5613		1		0		1		-5633																				200		-20		30		-30

		1/22/01		5664		0		0		1		-5633																				251		31		51		51

		1/23/01		5684		0		1		1		-5633																				271		51		20		20

		1/24/01		5443		0		0		-1		5253																				30		-190		-241		-241

		1/25/01		5483		0		0		-1		5253																				70		-230		40		-40

		1/26/01		5443		1		0		-1		5253																				30		-190		-40		40

		1/29/01		5624		0		1		1		-5995																				211		-371		181		-181

		1/30/01		5563		0		0		-1		5131																				150		-432		-61		-61

		1/31/01		5613		0		0		-1		5131																				200		-482		50		-50

		2/1/01		5684		0		1		-1		5131																				271		-553		71		-71

		2/2/01		5654		1		0		-1		5131																				241		-523		-30		30

		2/5/01		5664		0		0		1		-6197																				251		-533		10		-10

		2/6/01		5714		0		0		1		-6197																				301		-483		50		50

		2/7/01		5714		0		0		1		-6197																				301		-483		0		0

		2/8/01		5714		0		1		1		-6197																				301		-483		0		0

		2/9/01		5704		0		1		-1		5211																				291		-493		-10		-10

		2/12/01		5613		1		0		-1		5211																				200		-402		-91		91

		2/13/01		5684		0		0		1		-6157																				271		-473		71		-71

		2/14/01		5694		0		1		1		-6157																				281		-463		10		10

		2/15/01		5694		0		1		-1		5231																				281		-463		0		0

		2/16/01		5684		0		1		-1		5231																				271		-453		-10		10

		2/19/01		5513		0		1		-1		5231																				100		-282		-171		171

		2/20/01		5593		0		1		-1		5231																				180		-362		80		-80

		2/21/01		5563		0		1		-1		5231																				150		-332		-30		30

		2/22/01		5573		0		1		-1		5231																				160		-342		10		-10

		2/23/01		5553		0		0		-1		5231																				140		-322		-20		20

		2/26/01		5493		0		1		-1		5231																				80		-262		-60		60

		2/28/01		5443		1		0		-1		5231																				30		-212		-50		50

		3/1/01		5563		0		0		1		-5895																				150		-332		120		-120

		3/2/01		5624		0		1		1		-5895																				211		-271		61		61

		3/5/01		5483		0		1		-1		5071																				70		-412		-141		-141

		3/6/01		5363		0		1		-1		5071																				-50		-292		-120		120

		3/7/01		5303		0		1		-1		5071																				-110		-232		-60		60

		3/8/01		5243		0		1		-1		5071																				-170		-172		-60		60

		3/9/01		5223		0		1		-1		5071																				-190		-152		-20		20

		3/12/01		5162		0		0		-1		5071																				-251		-91		-61		61

		3/13/01		5223		0		0		-1		5071																				-190		-152		61		-61

		3/14/01		5273		0		1		-1		5071																				-140		-202		50		-50

		3/15/01		5192		0		1		-1		5071																				-221		-121		-81		81

		3/16/01		5132		0		1		-1		5071																				-281		-61		-60		60

		3/19/01		5072		0		1		-1		5071																				-341		-1		-60		60

		3/20/01		5012		1		0		-1		5071																				-401		59		-60		60

		3/21/01		5042		0		0		1		-5013																				-371		29		30		-30

		3/22/01		5032		0		1		1		-5013																				-381		19		-10		-10

		3/23/01		5012		0		0		-1		5011																				-401		-1		-20		-20

		3/26/01		5032		1		0		-1		5011																				-381		-21		20		-20

		3/27/01		5112		0		1		1		-5213																				-301		-101		80		-80

		3/28/01		5002		1		0		-1		4791																				-411		-211		-110		-110

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		-90

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40

		4/3/01		5102		0		0		-1		4811																				-311		-291		-60		-60

		4/4/01		5082		0		0		-1		4811																				-331		-271		-20		20

		4/5/01		5132		1		0		-1		4811																				-281		-321		50		-50

		4/6/01		5132		0		0		1		-5453																				-281		-321		0		0

		4/9/01		5062		0		1		1		-5453																				-351		-391		-70		-70

		4/10/01		5022		0		0		-1		4591																				-391		-431		-40		-40

		4/11/01		5052		0		1		-1		4591																				-361		-461		30		-30

		4/12/01		4992		1		0		-1		4591																				-421		-401		-60		60

		4/17/01		5012		0		1		1		-5433																				-401		-421		20		-20

		4/18/01		5022		1		0		-1		4611																				-391		-411		10		10

		4/19/01		5132		0		1		1		-5653																				-281		-521		110		-110

		4/20/01		5162		0		0		-1		4671																				-251		-491		30		30

		4/23/01		5112		0		1		-1		4671																				-301		-441		-50		50

		4/24/01		5002		0		1		-1		4671																				-411		-331		-110		110

		4/26/01		5022		0		1		-1		4671																				-391		-351		20		-20

		4/27/01		4912		0		1		-1		4671																				-501		-241		-110		110

		4/30/01		4832		0		0		-1		4671																				-581		-161		-80		80

		5/2/01		4832		0		0		-1		4671																				-581		-161		0		0

		5/3/01		4872		0		1		-1		4671																				-541		-201		40		-40

		5/4/01		4932		0		0		-1		4671																				-481		-261		60		-60

		5/7/01		4932		0		0		-1		4671																				-481		-261		0		0

		5/8/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/9/01		4932		0		0		-1		4671																				-481		-261		-10		10

		5/10/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/11/01		4962		0		0		-1		4671																				-451		-291		20		-20

		5/14/01		4932		0		1		-1		4671																				-481		-261		-30		30

		5/15/01		4902		1		0		-1		4671																				-511		-231		-30		30

		5/16/01		4912		0		0		1		-5153																				-501		-241		10		-10

		5/17/01		4922		0		1		1		-5153																				-491		-231		10		10

		5/18/01		4882		0		1		-1		4611																				-531		-271		-40		-40

		5/21/01		4812		0		0		-1		4611																				-601		-201		-70		70

		5/22/01		4842		0		0		-1		4611																				-571		-231		30		-30

		5/23/01		4781		0		1		-1		4611																				-632		-170		-61		61

		5/24/01		4721		0		1		-1		4611																				-692		-110		-60		60

		5/25/01		4611		0		0		-1		4611																				-802		0		-110		110

		5/28/01		4651		0		0		-1		4611																				-762		-40		40		-40

		5/29/01		4641		0		0		-1		4611																				-772		-30		-10		10

		5/30/01		4641		0		0		-1		4611																				-772		-30		0		0

		5/31/01		4681		0		1		-1		4611																				-732		-70		40		-40

		6/1/01		4711		0		1		-1		4611																				-702		-100		30		-30

		6/4/01		4601		0		0		-1		4611																				-812		10		-110		110

		6/5/01		4601		0		0		-1		4611																				-812		10		0		0

		6/6/01		4591		0		1		-1		4611																				-822		20		-10		10

		6/7/01		4571		0		1		-1		4611																				-842		40		-20		20

		6/8/01		4501		0		0		-1		4611																				-912		110		-70		70

		6/11/01		4511		0		1		-1		4611																				-902		100		10		-10

		6/12/01		4481		0		1		-1		4611																				-932		130		-30		30

		6/13/01		4461		0		0		-1		4611																				-952		150		-20		20

		6/15/01		4461		0		1		-1		4611																				-952		150		0		0

		6/18/01		4451		0		1		-1		4611																				-962		160		-10		10

		6/19/01		4310		1		0		-1		4611																				-1103		301		-141		141

		6/20/01		4350		0		1		1		-4089																				-1063		261		40		-40

		6/21/01		4330		0		1		-1		4571																				-1083		241		-20		-20

		6/22/01		4280		0		0		-1		4571																				-1133		291		-50		50

		6/25/01		4230		0		0		-1		4571																				-1183		341		-50		50

		6/26/01		4210		0		0		-1		4571																				-1203		361		-20		20

		6/27/01		4260		0		1		-1		4571																				-1153		311		50		-50

		6/28/01		4240		1		0		-1		4571																				-1173		331		-20		20

		6/29/01		4340		1		0		1		-4109																				-1073		231		100		-100

		7/2/01		4411		0		1		1		-4109																				-1002		302		71		71

		7/3/01		4661		0		1		-1		5213																				-752		552		250		250

		7/4/01		4501		0		0		-1		5213																				-912		712		-160		160

		7/5/01		4571		0		1		-1		5213																				-842		642		70		-70

		7/6/01		4621		0		1		-1		5213																				-792		592		50		-50

		7/9/01		4411		0		1		-1		5213																				-1002		802		-210		210

		7/10/01		4340		0		0		-1		5213																				-1073		873		-71		71

		7/11/01		4320		0		1		-1		5213																				-1093		893		-20		20

		7/12/01		4360		0		1		-1		5213																				-1053		853		40		-40

		7/13/01		4310		0		1		-1		5213																				-1103		903		-50		50

		7/16/01		4290		0		1		-1		5213																				-1123		923		-20		20

		7/17/01		4230		0		1		-1		5213																				-1183		983		-60		60

		7/18/01		4170		0		1		-1		5213																				-1243		1043		-60		60

		7/19/01		4170		1		0		-1		5213																				-1243		1043		0		0

		7/20/01		4230		0		1		1		-3247																				-1183		983		60		-60

		7/23/01		4190		0		1		-1		5133																				-1223		943		-40		-40

		7/24/01		4110		0		1		-1		5133																				-1303		1023		-80		80

		7/25/01		4200		0		0		-1		5133																				-1213		933		90		-90

		7/26/01		4240		1		0		-1		5133																				-1173		893		40		-40

		7/27/01		4310		1		0		1		-3487																				-1103		823		70		-70

		7/30/01		4411		0		0		1		-3487																				-1002		924		101		101

		7/31/01		4421		0		0		1		-3487																				-992		934		10		10

		8/1/01		4431		0		0		1		-3487																				-982		944		10		10

		8/2/01		4441		0		0		1		-3487																				-972		954		10		10

		8/3/01		4441		0		0		1		-3487																				-972		954		0		0

		8/6/01		4451		0		0		1		-3487																				-962		964		10		10

		8/7/01		4461		0		0		1		-3487																				-952		974		10		10

		8/8/01		4451		0		0		1		-3487																				-962		964		-10		-10

		8/9/01		4441		0		0		1		-3487																				-972		954		-10		-10

		8/10/01		4461		0		1		1		-3487																				-952		974		20		20

		8/13/01		4441		0		0		-1		5395																				-972		954		-20		-20

		8/14/01		4461		0		0		-1		5395																				-952		934		20		-20

		8/16/01		4491		0		1		-1		5395																				-922		904		30		-30

		8/17/01		4461		0		1		-1		5395																				-952		934		-30		30

		8/20/01		4441		0		1		-1		5395																				-972		954		-20		20

		8/21/01		4350		0		0		-1		5395																				-1063		1045		-91		91

		8/22/01		4310		0		1		-1		5395																				-1103		1085		-40		40

		8/23/01		4220		1		0		-1		5395																				-1193		1175		-90		90

		8/24/01		4371		1		0		1		-3347																				-1042		1024		151		-151

		8/27/01		4471		0		1		1		-3347																				-942		1124		100		100

		37131		4421		0		1		-1		5495																				-992		1074		-50		-50

		37132		4360		0		0		-1		5495																				-1053		1135		-61		61

		37133		4411		0		1		-1		5495																				-1002		1084		51		-51

		37134		4401		0		0		-1		5495																				-1012		1094		-10		10

		37137		4411		0		0		-1		5495																				-1002		1084		10		-10

		37138		4411		0		1		-1		5495																				-1002		1084		0		0

		37139		4371		0		0		-1		5495																				-1042		1124		-40		40

		37140		4320		0		0		-1		5495																				-1093		1175		-51		51

		37141		4270		0		1		-1		5495																				-1143		1225		-50		50

		37144		4260		0		1		-1		5495																				-1153		1235		-10		10

		37145		4240		0		1		-1		5495																				-1173		1255		-20		20

		37146		4020		0		1		-1		5495																				-1393		1475		-220		220

		37147		3970		0		1		-1		5495																				-1443		1525		-50		50

		37148		3970		0		1		-1		5495																				-1443		1525		0		0

		37151		3508		1		0		-1		5495																				-1905		1987		-462		462

		37152		3619		1		0		1		-1743																				-1794		1876		111		-111

		37153		3749		0		1		1		-1743																				-1664		2006		130		130

		37154		3699		0		1		-1		5655																				-1714		1956		-50		-50

		37155		3408		1		0		-1		5655																				-2005		2247		-291		291

		37158		3709		0		0		1		-1763																				-1704		1946		301		-301

		37159		3709		1		0		1		-1763																				-1704		1946		0		0

		37160		4000		0		0		1		-1763																				-1413		2237		291		291

		37161		4130		0		0		1		-1763																				-1283		2367		130		130

		37162		4210		0		0		1		-1763																				-1203		2447		80		80

		37165		4220		0		1		1		-1763																				-1193		2457		10		10

		37166		4200		0		0		-1		6637																				-1213		2437		-20		-20

		37167		4180		0		1		-1		6637																				-1233		2457		-20		20

		37168		4140		0		0		-1		6637																				-1273		2497		-40		40

		37172		4090		0		0		-1		6637																				-1323		2547		-50		50

		37173		4100		0		1		-1		6637																				-1313		2537		10		-10

		37174		4090		0		0		-1		6637																				-1323		2547		-10		10

		37175		4140		0		0		-1		6637																				-1273		2497		50		-50

		37176		4100		1		0		-1		6637																				-1313		2537		-40		40

		37179		4130		0		1		1		-1623																				-1283		2507		30		-30

		37180		4150		1		0		-1		6677																				-1263		2527		20		20

		37181		4260		0		0		1		-1843																				-1153		2417		110		-110

		37182		4270		0		1		1		-1843																				-1143		2427		10		10

		37183		4250		0		1		-1		6657																				-1163		2407		-20		-20

		37186		4210		1		0		-1		6657																				-1203		2447		-40		40

		37187		4320		1		0		1		-1983																				-1093		2337		110		-110

		37188		4411		0		1		1		-1983																				-1002		2428		91		91

		37189		4431		0		1		-1		6879																				-982		2448		20		20

		37190		4401		0		1		-1		6879																				-1012		2478		-30		30

		37193		4330		0		0		-1		6879																				-1083		2549		-71		71

		37194		4290		0		1		-1		6879																				-1123		2589		-40		40

		37195		4310		1		0		-1		6879																				-1103		2569		20		-20

		37197		4411		1		0		1		-1943																				-1002		2468		101		-101

		37200		4491		0		0		1		-1943																				-922		2548		80		80

		37201		4511		0		0		1		-1943																				-902		2568		20		20

		37202		4481		0		0		1		-1943																				-932		2538		-30		-30

		37203		4501		1		0		1		-1943																				-912		2558		20		20

		37204		4561		0		1		1		-1943																				-852		2618		60		60

		37207		4551		0		0		-1		7159																				-862		2608		-10		-10

		37208		4611		0		0		-1		7159																				-802		2548		60		-60

		37209		4651		0		1		-1		7159																				-762		2508		40		-40

		37210		4631		0		1		-1		7159																				-782		2528		-20		20

		37211		4571		0		0		-1		7159																				-842		2588		-60		60

		37214		4611		0		0		-1		7159																				-802		2548		40		-40

		37215		4591		0		1		-1		7159																				-822		2568		-20		20

		37216		4551		0		1		-1		7159																				-862		2608		-40		40

		37217		4531		0		0		-1		7159																				-882		2628		-20		20

		37218		4531		0		1		-1		7159																				-882		2628		0		0

		37221		4511		0		1		-1		7159																				-902		2648		-20		20

		37222		4421		1		0		-1		7159																				-992		2738		-90		90

		37223		4461		0		1		1		-1763																				-952		2698		40		-40

		37224		4431		1		0		-1		7099																				-982		2668		-30		-30

		37225		4511		1		0		1		-1923																				-902		2588		80		-80

		37228		4551		0		1		1		-1923																				-862		2628		40		40

		37229		4531		0		0		-1		7139																				-882		2608		-20		-20

		37230		4521		0		0		-1		7139																				-892		2618		-10		10

		37231		4551		0		0		-1		7139																				-862		2588		30		-30

		37232		4541		0		0		-1		7139																				-872		2598		-10		10

		37235		4541		0		1		-1		7139																				-872		2598		0		0

		37236		4471		1		0		-1		7139																				-942		2668		-70		70

		37237		4551		0		0		1		-1963																				-862		2588		80		-80

		37238		4551		0		0		1		-1963																				-862		2588		0		0

		37239		4591		0		1		1		-1963																				-822		2628		40		40

		37242		4511		0		1		-1		7059																				-902		2548		-80		-80

		37243		4481		0		0		-1		7059																				-932		2578		-30		30

		37244		4491		0		1		-1		7059																				-922		2568		10		-10

		37245		4411		0		0		-1		7059																				-1002		2648		-80		80

		37246		4421		1		0		-1		7059																				-992		2638		10		-10

		37252		4471		0		0		1		-1883																				-942		2588		50		-50

		37253		4511		1		0		1		-1883																				-902		2628		40		40

		37258		4551		0		1		1		-1883																				-862		2668		40		40

		37259		4521		0		0		-1		7159																				-892		2638		-30		-30

		37260		4521		0		0		-1		7159																				-892		2638		0		0

		37263		4521		0		1		-1		7159																				-892		2638		0		0

		37264		4461		0		1		-1		7159																				-952		2698		-60		60

		37265		4220		0		1		-1		7159																				-1193		2939		-241		241

		37266		4170		0		1		-1		7159																				-1243		2989		-50		50

		37267		4200		0		0		-1		7159																				-1213		2959		30		-30

		37270		4220		0		0		-1		7159																				-1193		2939		20		-20

		37271		4220		0		1		-1		7159																				-1193		2939		0		0

		37272		4210		1		0		-1		7159																				-1203		2949		-10		10

		37273		4300		1		0		1		-1441																				-1113		2859		90		-90

		37274		4371		1		0		1		-1441																				-1042		2930		71		71

		37277		4431		0		0		1		-1441																				-982		2990		60		60

		37278		4451		0		1		1		-1441																				-962		3010		20		20

		37279		4441		0		1		-1		7441																				-972		3000		-10		-10

		37280		4330		0		1		-1		7441																				-1083		3111		-111		111

		37281		4200		0		0		-1		7441																				-1213		3241		-130		130

		37284		4230		0		0		-1		7441																				-1183		3211		30		-30

		37285		4230		0		1		-1		7441																				-1183		3211		0		0

		37286		4190		0		1		-1		7441																				-1223		3251		-40		40

		37287		4130		0		1		-1		7441																				-1283		3311		-60		60

		37288		4070		0		1		-1		7441																				-1343		3371		-60		60

		37291		4050		0		1		-1		7441																				-1363		3391		-20		20

		37292		3919		0		1		-1		7441																				-1494		3522		-131		131

		37293		3879		1		0		-1		7441																				-1534		3562		-40		40

		37294		3960		0		1		1		-479																				-1453		3481		81		-81

		37295		3960		0		1		-1		7441																				-1453		3481		0		0

		37298		3929		0		1		-1		7441																				-1484		3512		-31		31

		37300		3919		0		0		-1		7441																				-1494		3522		-10		10

		37301		3939		0		0		-1		7441																				-1474		3502		20		-20

		37302		3990		0		1		-1		7441																				-1423		3451		51		-51

		37305		3919		0		0		-1		7441																				-1494		3522		-71		71

		37306		3919		0		1		-1		7441																				-1494		3522		0		0

		37307		3819		0		1		-1		7441																				-1594		3622		-100		100

		37308		3809		0		1		-1		7441																				-1604		3632		-10		10

		37309		3709		1		0		-1		7441																				-1704		3732		-100		100

		37312		3799		0		0		1		-157																				-1614		3642		90		-90

		37313		3809		1		0		1		-157																				-1604		3652		10		10

		37314		3990		1		0		1		-157																				-1423		3833		181		181

		37315		4060		0		0		1		-157																				-1353		3903		70		70

		37316		4040		0		0		1		-157																				-1373		3883		-20		-20

		37319		4040		0		0		1		-157																				-1373		3883		0		0

		37320		4080		0		1		1		-157																				-1333		3923		40		40

		37321		4050		0		0		-1		7943																				-1363		3893		-30		-30

		37322		4040		1		0		-1		7943																				-1373		3903		-10		10

		37323		4090		1		0		1		-237																				-1323		3853		50		-50

		37326		4170		0		0		1		-237																				-1243		3933		80		80

		37327		4200		0		1		1		-237																				-1213		3963		30		30

		37328		4210		0		0		-1		8183																				-1203		3973		10		10

		37329		4200		0		0		-1		8183																				-1213		3983		-10		10

		37330		4210		0		0		-1		8183																				-1203		3973		10		-10

		37333		4210		0		0		-1		8183																				-1203		3973		0		0

		37334		4200		0		1		-1		8183																				-1213		3983		-10		10

		37335		4200		0		1		-1		8183																				-1213		3983		0		0

		37336		4170		0		1		-1		8183																				-1243		4013		-30		30

		37337		4090		0		0		-1		8183																				-1323		4093		-80		80

		37340		4120		0		1		-1		8183																				-1293		4063		30		-30

		37341		4090		0		1		-1		8183																				-1323		4093		-30		30

		37342		4110		0		1		-1		8183																				-1303		4073		20		-20

		37343		4090		0		1		-1		8183																				-1323		4093		-20		20

		37348		4040		0		1		-1		8183																				-1373		4143		-50		50

		37349		4020		0		1		-1		8183																				-1393		4163		-20		20

		37350		3970		0		0		-1		8183																				-1443		4213		-50		50

		37351		4040		0		1		-1		8183																				-1373		4143		70		-70

		37354		4000		0		1		-1		8183																				-1413		4183		-40		40

		37355		3960		0		0		-1		8183																				-1453		4223		-40		40

		37356		3839		0		1		-1		8183																				-1574		4344		-121		121

		37357		3869		0		1		-1		8183																				-1544		4314		30		-30

		37358		3849		0		0		-1		8183																				-1564		4334		-20		20

		37361		3849		0		0		-1		8183																				-1564		4334		0		0

		37362		3869		0		0		-1		8183																				-1544		4314		20		-20

		37363		3889		1		0		-1		8183																				-1524		4294		20		-20

		37364		3960		1		0		1		263																				-1453		4223		71		-71

		37365		4010		1		0		1		263																				-1403		4273		50		50

		37368		4090		0		1		1		263																				-1323		4353		80		80

		37369		4040		0		1		-1		8343																				-1373		4303		-50		-50

		37370		3960		0		1		-1		8343																				-1453		4383		-80		80

		37372		3919		0		1		-1		8343																				-1494		4424		-41		41

		37375		3889		0		1		-1		8343																				-1524		4454		-30		30

		37376		3909		0		1		-1		8343																				-1504		4434		20		-20

		37378		3839		0		1		-1		8343																				-1574		4504		-70		70

		37379		3699		1		0		-1		8343																				-1714		4644		-140		140

		37382		3809		0		1		1		725																				-1604		4534		110		-110

		37383		3759		0		1		-1		8243																				-1654		4484		-50		-50

		37384		3729		1		0		-1		8243																				-1684		4514		-30		30

		37385		3819		0		1		1		605																				-1594		4424		90		-90

		37386		3809		0		1		-1		8223																				-1604		4414		-10		-10

		37389		3759		0		1		-1		8223																				-1654		4464		-50		50

		37390		3759		0		0		-1		8223																				-1654		4464		0		0

		37391		3799		0		0		-1		8223																				-1614		4424		40		-40

		37392		3809		0		0		-1		8223																				-1604		4414		10		-10

		37393		3819		0		1		-1		8223																				-1594		4404		10		-10

		37396		3799		0		1		-1		8223																				-1614		4424		-20		20

		37397		3759		0		0		-1		8223																				-1654		4464		-40		40

		37398		3759		0		0		-1		8223																				-1654		4464		0		0

		37399		3759		0		0		-1		8223																				-1654		4464		0		0

		37400		3769		0		1		-1		8223																				-1644		4454		10		-10

		37403		3739		0		1		-1		8223																				-1674		4484		-30		30

		37404		3729		1		0		-1		8223																				-1684		4494		-10		10

		37405		3759		1		0		1		705																				-1654		4464		30		-30

		37407		3789		0		1		1		705																				-1624		4494		30		30

		37410		3709		0		1		-1		8123																				-1704		4414		-80		-80

		37411		3679		0		1		-1		8123																				-1734		4444		-30		30

		37412		3669		0		0		-1		8123																				-1744		4454		-10		10

		37413		3679		0		0		-1		8123																				-1734		4444		10		-10

		37414		3669		0		0		-1		8123																				-1744		4454		-10		10

		37418		3689		0		1		-1		8123																				-1724		4434		20		-20

		37419		3669		1		0		-1		8123																				-1744		4454		-20		20

		37420		3699		0		1		1		725																				-1714		4424		30		-30

		37421		3639		0		1		-1		8003																				-1774		4364		-60		-60

		37424		3549		1		0		-1		8003																				-1864		4454		-90		90

		37425		3609		0		1		1		785																				-1804		4394		60		-60

		37426		3569		0		0		-1		7923																				-1844		4354		-40		-40

		37427		3549		0		0		-1		7923																				-1864		4374		-20		20

		37428		3589		0		0		0		4334																				-1824		4334		40		-40





BCP2

		



Buy and hold

Negociação



Brisa1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		8420		0		0		0		0				Resultado final:				3337				"Buy and hold":				2997								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		8551		0		1		0		0								16.64								14.95				0		0		0		0		0.00		0.00		0.00

		6/14/00		8470		0		0		0		0				Nº. de negócios:				84												-81		0		-81		0		-0.40		0.00		0.00

		6/15/00		8480		0		1		0		0																				-71		0		10		0		-0.35		0.00		-0.05

		6/16/00		8380		1		0		0		0																				-171		0		-100		0		-0.85		0.00		0.45

		6/19/00		8711		1		0		1		-8711																				160		0		331		0		0.80		0.00		-1.20

		6/20/00		8921		0		1		1		-8711																				370		210		210		210		1.85		1.05		-0.15

		6/21/00		8771		1		0		0		60																				220		60		-150		-150		1.10		0.30		-0.90

		6/23/00		8831		0		0		1		-8771																				280		60		60		0		1.40		0.30		-1.20

		6/26/00		8821		0		0		1		-8771																				270		50		-10		-10		1.35		0.25		-1.25

		6/27/00		8781		0		0		1		-8771																				230		10		-40		-40		1.15		0.05		-1.45

		6/28/00		8771		1		0		1		-8771																				220		0		-10		-10		1.10		0.00		-1.50

		6/29/00		9022		0		0		1		-8771																				471		251		251		251		2.35		1.25		-0.25

		6/30/00		8982		1		0		1		-8771																				431		211		-40		-40		2.15		1.05		-0.45

		7/3/00		9022		1		0		1		-8771																				471		251		40		40		2.35		1.25		-0.25

		7/4/00		9122		0		0		1		-8771																				571		351		100		100		2.85		1.75		0.25

		7/5/00		9042		1		0		1		-8771																				491		271		-80		-80		2.45		1.35		-0.15

		7/6/00		9092		1		0		1		-8771																				541		321		50		50		2.70		1.60		0.10

		7/7/00		9272		1		0		1		-8771				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						721		501		180		180		3.60		2.50		1.00

		7/10/00		9573		0		1		1		-8771				10073				0.0075366721						1.27						1022		802		301		301		5.10		4.00		2.50

		7/11/00		9493		0		0		0		722																				942		722		-80		-80		4.70		3.60		2.10

		7/12/00		9533		1		0		0		722																				982		722		40		0		4.90		3.60		1.90

		7/13/00		9603		0		0		1		-8881				Sharpe Ratio (SR):																1052		722		70		0		5.25		3.60		1.55

		7/14/00		9633		0		0		1		-8881				Média do retorno:								SR(BH)*:		SR(N)*:						1082		752		30		30		5.40		3.75		1.70

		7/17/00		9583		0		0		1		-8881				1525.43		2000.70						2.353		2.294						1032		702		-50		-50		5.15		3.50		1.45

		7/18/00		9523		1		0		1		-8881				Desv. padrão do retorno:																972		642		-60		-60		4.85		3.20		1.15

		7/19/00		9623		0		0		1		-8881				648.20		872.23						SR(BH)**:		SR(N)**:						1072		742		100		100		5.35		3.70		1.65

		7/20/00		9543		0		0		1		-8881												0.048		0.071						992		662		-80		-80		4.95		3.30		1.25

		7/21/00		9543		1		0		1		-8881				Notas:																992		662		0		0		4.95		3.30		1.25

		7/24/00		9533		1		0		1		-8881																				982		652		-10		-10		4.90		3.25		1.20

		7/25/00		9563		0		1		1		-8881				- Ret(BH): Retorno do Buy and Hold.																1012		682		30		30		5.05		3.40		1.35

		7/26/00		9523		1		0		0		642				- Ret(N): Retorno da Negociação.																972		642		-40		-40		4.85		3.20		1.15

		7/27/00		9573		0		0		1		-8931				- Baseline para a SR: 0%.																1022		642		50		0		5.10		3.20		0.90

		7/28/00		9623		1		0		1		-8931																				1072		692		50		50		5.35		3.45		1.15

		7/31/00		9753		0		0		1		-8931																				1202		822		130		130		6.00		4.10		1.80

		8/1/00		9773		1		0		1		-8931																				1222		842		20		20		6.10		4.20		1.90

		8/2/00		9974		0		0		1		-8931																				1423		1043		201		201		7.10		5.20		2.90

		8/3/00		9944		0		1		1		-8931																				1393		1013		-30		-30		6.95		5.05		2.75

		8/4/00		9884		0		1		0		953																				1333		953		-60		-60		6.65		4.75		2.45

		8/7/00		9743		0		0		0		953																				1192		953		-141		0		5.95		4.75		3.16

		8/8/00		9633		0		1		0		953																				1082		953		-110		0		5.40		4.75		3.71

		8/9/00		9543		1		0		0		953																				992		953		-90		0		4.95		4.75		4.15

		8/10/00		9583		0		0		1		-8630																				1032		953		40		0		5.15		4.75		3.96

		8/11/00		9553		1		0		1		-8630																				1002		923		-30		-30		5.00		4.60		3.81

		8/14/00		9563		0		1		1		-8630																				1012		933		10		10		5.05		4.65		3.86

		8/16/00		9523		0		0		0		893																				972		893		-40		-40		4.85		4.45		3.66

		8/17/00		9483		0		1		0		893																				932		893		-40		0		4.65		4.45		3.86

		8/18/00		9423		1		0		0		893																				872		893		-60		0		4.35		4.45		4.15

		8/21/00		9393		1		0		1		-8500																				842		893		-30		0		4.20		4.45		4.30

		8/22/00		9373		0		1		1		-8500																				822		873		-20		-20		4.10		4.35		4.20

		8/23/00		9292		0		0		0		792																				741		792		-81		-81		3.70		3.95		3.80

		8/24/00		9172		0		0		0		792																				621		792		-120		0		3.10		3.95		4.40

		8/25/00		9152		1		0		0		792																				601		792		-20		0		3.00		3.95		4.50

		8/28/00		9373		1		0		1		-8581																				822		792		221		0		4.10		3.95		3.40

		8/29/00		9523		0		1		1		-8581																				972		942		150		150		4.85		4.70		4.15

		8/30/00		9433		0		1		0		852																				882		852		-90		-90		4.40		4.25		3.70

		8/31/00		9393		0		1		0		852																				842		852		-40		0		4.20		4.25		3.90

		9/1/00		9423		1		0		0		852																				872		852		30		0		4.35		4.25		3.75

		9/4/00		9493		1		0		1		-8641																				942		852		70		0		4.70		4.25		3.40

		9/5/00		9824		0		1		1		-8641																				1273		1183		331		331		6.35		5.90		5.05

		9/6/00		9633		1		0		0		992																				1082		992		-191		-191		5.40		4.95		4.10

		9/7/00		9733		0		0		1		-8741																				1182		992		100		0		5.90		4.95		3.60

		9/8/00		9773		0		1		1		-8741																				1222		1032		40		40		6.10		5.15		3.80

		9/11/00		9723		0		1		0		982																				1172		982		-50		-50		5.85		4.90		3.55

		9/12/00		9623		1		0		0		982																				1072		982		-100		0		5.35		4.90		4.05

		9/13/00		9653		0		0		1		-8671																				1102		982		30		0		5.50		4.90		3.90

		9/14/00		9593		1		0		1		-8671																				1042		922		-60		-60		5.20		4.60		3.60

		9/15/00		9723		0		0		1		-8671																				1172		1052		130		130		5.85		5.25		4.24

		9/18/00		9643		0		0		1		-8671																				1092		972		-80		-80		5.45		4.85		3.85

		9/19/00		9623		0		1		1		-8671																				1072		952		-20		-20		5.35		4.75		3.75

		9/20/00		9503		0		0		0		832																				952		832		-120		-120		4.75		4.15		3.15

		9/21/00		9473		0		0		0		832																				922		832		-30		0		4.60		4.15		3.30

		9/22/00		9352		1		0		0		832																				801		832		-121		0		4.00		4.15		3.90

		9/25/00		9433		1		0		1		-8601																				882		832		81		0		4.40		4.15		3.50

		9/26/00		9493		0		0		1		-8601																				942		892		60		60		4.70		4.45		3.80

		9/27/00		9523		0		0		1		-8601																				972		922		30		30		4.85		4.60		3.95

		9/28/00		9523		1		0		1		-8601																				972		922		0		0		4.85		4.60		3.95

		9/29/00		9603		0		1		1		-8601																				1052		1002		80		80		5.25		5.00		4.34

		10/2/00		9483		0		0		0		882																				932		882		-120		-120		4.65		4.40		3.75

		10/3/00		9503		0		0		0		882																				952		882		20		0		4.75		4.40		3.65

		10/4/00		9503		1		0		0		882																				952		882		0		0		4.75		4.40		3.65

		10/6/00		9533		0		1		1		-8651																				982		882		30		0		4.90		4.40		3.50

		10/9/00		9473		0		1		0		822																				922		822		-60		-60		4.60		4.10		3.20

		10/10/00		9403		1		0		0		822																				852		822		-70		0		4.25		4.10		3.55

		10/11/00		9453		0		1		1		-8631																				902		822		50		0		4.50		4.10		3.30

		10/12/00		9473		0		1		0		842																				922		842		20		20		4.60		4.20		3.40

		10/13/00		9192		1		0		0		842																				641		842		-281		0		3.20		4.20		4.80

		10/16/00		9423		0		1		1		-8581																				872		842		231		0		4.35		4.20		3.65

		10/17/00		9322		1		0		0		741																				771		741		-101		-101		3.85		3.70		3.14

		10/18/00		9423		0		0		1		-8682																				872		741		101		0		4.35		3.70		2.64

		10/19/00		9332		0		0		1		-8682																				781		650		-91		-91		3.90		3.24		2.18

		10/20/00		9373		0		1		1		-8682																				822		691		41		41		4.10		3.45		2.39

		10/23/00		9172		0		1		0		490																				621		490		-201		-201		3.10		2.44		1.39

		10/24/00		9072		1		0		0		490																				521		490		-100		0		2.60		2.44		1.89

		10/25/00		9182		1		0		1		-8692																				631		490		110		0		3.15		2.44		1.34

		10/26/00		9373		0		1		1		-8692																				822		681		191		191		4.10		3.40		2.29

		10/27/00		9363		0		1		0		671																				812		671		-10		-10		4.05		3.35		2.24

		10/30/00		9272		0		1		0		671																				721		671		-91		0		3.60		3.35		2.69

		10/31/00		9182		0		1		0		671																				631		671		-90		0		3.15		3.35		3.14

		11/2/00		9242		0		0		0		671																				691		671		60		0		3.45		3.35		2.84

		11/3/00		9202		0		1		0		671																				651		671		-40		0		3.25		3.35		3.04

		11/6/00		9162		1		0		0		671																				611		671		-40		0		3.05		3.35		3.24

		11/7/00		9132		0		1		1		-8461																				581		671		-30		0		2.90		3.35		3.39

		11/8/00		9212		0		1		0		751																				661		751		80		80		3.30		3.75		3.79

		11/9/00		9122		1		0		0		751																				571		751		-90		0		2.85		3.75		4.24

		11/10/00		9132		0		0		1		-8381																				581		751		10		0		2.90		3.75		4.19

		11/13/00		9132		0		1		1		-8381																				581		751		0		0		2.90		3.75		4.19

		11/14/00		9072		0		0		0		691																				521		691		-60		-60		2.60		3.45		3.89

		11/15/00		9142		0		1		0		691																				591		691		70		0		2.95		3.45		3.54

		11/16/00		9182		0		0		0		691																				631		691		40		0		3.15		3.45		3.34

		11/17/00		9172		1		0		0		691																				621		691		-10		0		3.10		3.45		3.39

		11/20/00		9172		1		0		1		-8481																				621		691		0		0		3.10		3.45		3.39

		11/21/00		9312		1		0		1		-8481																				761		831		140		140		3.80		4.15		4.09

		11/22/00		9423		1		0		1		-8481																				872		942		111		111		4.35		4.70		4.64

		11/23/00		9463		1		0		1		-8481																				912		982		40		40		4.55		4.90		4.84

		11/24/00		9673		0		1		1		-8481																				1122		1192		210		210		5.60		5.95		5.89

		11/27/00		9703		0		0		0		1222																				1152		1222		30		30		5.75		6.10		6.04

		11/28/00		9623		1		0		0		1222																				1072		1222		-80		0		5.35		6.10		6.44

		11/29/00		9623		1		0		1		-8401																				1072		1222		0		0		5.35		6.10		6.44

		11/30/00		9523		1		0		1		-8401																				972		1122		-100		-100		4.85		5.60		5.94

		12/4/00		9523		0		0		1		-8401																				972		1122		0		0		4.85		5.60		5.94

		12/5/00		9583		1		0		1		-8401																				1032		1182		60		60		5.15		5.90		6.24

		12/6/00		9703		1		0		1		-8401																				1152		1302		120		120		5.75		6.49		6.84

		12/7/00		9683		1		0		1		-8401																				1132		1282		-20		-20		5.65		6.39		6.74

		12/11/00		9703		1		0		1		-8401																				1152		1302		20		20		5.75		6.49		6.84

		12/12/00		9784		0		1		1		-8401																				1233		1383		81		81		6.15		6.90		7.24

		12/13/00		9763		0		1		0		1362																				1212		1362		-21		-21		6.05		6.79		7.14

		12/14/00		9673		1		0		0		1362																				1122		1362		-90		0		5.60		6.79		7.59

		12/15/00		9693		0		1		1		-8331																				1142		1362		20		0		5.70		6.79		7.49

		12/18/00		9723		0		1		0		1392																				1172		1392		30		30		5.85		6.94		7.64

		12/19/00		9673		0		0		0		1392																				1122		1392		-50		0		5.60		6.94		7.89

		12/20/00		9673		0		1		0		1392																				1122		1392		0		0		5.60		6.94		7.89

		12/21/00		9573		1		0		0		1392																				1022		1392		-100		0		5.10		6.94		8.38

		12/22/00		9673		0		1		1		-8281																				1122		1392		100		0		5.60		6.94		7.89

		12/27/00		9533		0		0		0		1252																				982		1252		-140		-140		4.90		6.24		7.19

		12/28/00		9623		1		0		0		1252																				1072		1252		90		0		5.35		6.24		6.74

		12/29/00		9593		0		1		1		-8341																				1042		1252		-30		0		5.20		6.24		6.89

		1/2/01		9543		1		0		0		1202																				992		1202		-50		-50		4.95		6.00		6.64

		1/3/01		9874		1		0		1		-8672																				1323		1202		331		0		6.60		6.00		4.99

		1/4/01		10325		0		1		1		-8672																				1774		1653		451		451		8.85		8.25		7.24

		1/5/01		10084		1		0		0		1412																				1533		1412		-241		-241		7.65		7.04		6.04

		1/8/01		10275		0		0		1		-8863																				1724		1412		191		0		8.60		7.04		5.08

		1/9/01		10275		0		0		1		-8863																				1724		1412		0		0		8.60		7.04		5.08

		1/10/01		10295		0		0		1		-8863																				1744		1432		20		20		8.70		7.14		5.18

		1/11/01		10325		1		0		1		-8863																				1774		1462		30		30		8.85		7.29		5.33

		1/12/01		10515		0		1		1		-8863																				1964		1652		190		190		9.80		8.24		6.28

		1/15/01		10435		1		0		0		1572																				1884		1572		-80		-80		9.40		7.84		5.88

		1/16/01		10485		0		0		1		-8913																				1934		1572		50		0		9.65		7.84		5.63

		1/17/01		10475		0		0		1		-8913																				1924		1562		-10		-10		9.60		7.79		5.58

		1/18/01		10505		0		0		1		-8913																				1954		1592		30		30		9.75		7.94		5.73

		1/19/01		10475		0		1		1		-8913																				1924		1562		-30		-30		9.60		7.79		5.58

		1/22/01		10405		0		1		0		1492																				1854		1492		-70		-70		9.25		7.44		5.23

		1/23/01		10425		0		0		0		1492																				1874		1492		20		0		9.35		7.44		5.13

		1/24/01		10375		1		0		0		1492																				1824		1492		-50		0		9.10		7.44		5.38

		1/25/01		10355		1		0		1		-8863																				1804		1492		-20		0		9.00		7.44		5.48

		1/26/01		10425		1		0		1		-8863																				1874		1562		70		70		9.35		7.79		5.83

		1/29/01		10465		0		0		1		-8863																				1914		1602		40		40		9.55		7.99		6.03

		1/30/01		10435		0		1		1		-8863																				1884		1572		-30		-30		9.40		7.84		5.88

		1/31/01		10425		0		0		0		1562																				1874		1562		-10		-10		9.35		7.79		5.83

		2/1/01		10385		0		1		0		1562																				1834		1562		-40		0		9.15		7.79		6.03

		2/2/01		10325		0		0		0		1562																				1774		1562		-60		0		8.85		7.79		6.33

		2/5/01		10295		0		1		0		1562																				1744		1562		-30		0		8.70		7.79		6.48

		2/6/01		10325		0		1		0		1562																				1774		1562		30		0		8.85		7.79		6.33

		2/7/01		10325		0		0		0		1562																				1774		1562		0		0		8.85		7.79		6.33

		2/8/01		10375		0		0		0		1562																				1824		1562		50		0		9.10		7.79		6.08

		2/9/01		10355		0		0		0		1562																				1804		1562		-20		0		9.00		7.79		6.18

		2/12/01		10355		1		0		0		1562																				1804		1562		0		0		9.00		7.79		6.18

		2/13/01		10315		1		0		1		-8753																				1764		1562		-40		0		8.80		7.79		6.38

		2/14/01		10315		1		0		1		-8753																				1764		1562		0		0		8.80		7.79		6.38

		2/15/01		10345		0		0		1		-8753																				1794		1592		30		30		8.95		7.94		6.53

		2/16/01		10325		0		0		1		-8753																				1774		1572		-20		-20		8.85		7.84		6.43

		2/19/01		10345		0		1		1		-8753																				1794		1592		20		20		8.95		7.94		6.53

		2/20/01		10345		1		0		0		1592																				1794		1592		0		0		8.95		7.94		6.53

		2/21/01		10365		0		0		1		-8773																				1814		1592		20		0		9.05		7.94		6.43

		2/22/01		10395		1		0		1		-8773																				1844		1622		30		30		9.20		8.09		6.58

		2/23/01		10475		0		1		1		-8773																				1924		1702		80		80		9.60		8.49		6.98

		2/26/01		10505		1		0		0		1732																				1954		1732		30		30		9.75		8.64		7.13

		2/28/01		10485		0		1		1		-8753																				1934		1732		-20		0		9.65		8.64		7.23

		3/1/01		10525		0		0		0		1772																				1974		1772		40		40		9.85		8.84		7.43

		3/2/01		10505		0		0		0		1772																				1954		1772		-20		0		9.75		8.84		7.53

		3/5/01		10575		0		0		0		1772																				2024		1772		70		0		10.10		8.84		7.18

		3/6/01		10525		1		0		0		1772																				1974		1772		-50		0		9.85		8.84		7.43

		3/7/01		10555		1		0		1		-8783																				2004		1772		30		0		10.00		8.84		7.28

		3/8/01		10786		0		1		1		-8783																				2235		2003		231		231		11.15		9.99		8.43

		3/9/01		10646		0		1		0		1863																				2095		1863		-140		-140		10.45		9.29		7.73

		3/12/01		10525		0		1		0		1863																				1974		1863		-121		0		9.85		9.29		8.33

		3/13/01		10395		1		0		0		1863																				1844		1863		-130		0		9.20		9.29		8.98

		3/14/01		10495		1		0		1		-8632																				1944		1863		100		0		9.70		9.29		8.48

		3/15/01		10575		1		0		1		-8632																				2024		1943		80		80		10.10		9.69		8.88

		3/16/01		10726		1		0		1		-8632																				2175		2094		151		151		10.85		10.44		9.64

		3/19/01		10746		0		1		1		-8632																				2195		2114		20		20		10.95		10.54		9.74

		3/20/01		10475		0		1		0		1843																				1924		1843		-271		-271		9.60		9.19		8.38

		3/21/01		10375		0		0		0		1843																				1824		1843		-100		0		9.10		9.19		8.88

		3/22/01		10315		0		0		0		1843																				1764		1843		-60		0		8.80		9.19		9.18

		3/23/01		10335		1		0		0		1843																				1784		1843		20		0		8.90		9.19		9.08

		3/26/01		10375		0		1		1		-8532																				1824		1843		40		0		9.10		9.19		8.88

		3/27/01		10375		1		0		0		1843																				1824		1843		0		0		9.10		9.19		8.88

		3/28/01		10425		1		0		1		-8582																				1874		1843		50		0		9.35		9.19		8.63

		3/29/01		10425		1		0		1		-8582																				1874		1843		0		0		9.35		9.19		8.63

		3/30/01		10525		0		0		1		-8582																				1974		1943		100		100		9.85		9.69		9.13

		4/2/01		10535		1		0		1		-8582																				1984		1953		10		10		9.90		9.74		9.18

		4/3/01		10826		0		1		1		-8582																				2275		2244		291		291		11.35		11.19		10.63

		4/4/01		10555		0		1		0		1973																				2004		1973		-271		-271		10.00		9.84		9.28

		4/5/01		10696		1		0		0		1973																				2145		1973		141		0		10.70		9.84		8.58

		4/6/01		10736		1		0		1		-8763																				2185		1973		40		0		10.90		9.84		8.38

		4/9/01		10846		1		0		1		-8763																				2295		2083		110		110		11.45		10.39		8.93

		4/10/01		11327		0		0		1		-8763																				2776		2564		481		481		13.85		12.79		11.33

		4/11/01		11037		1		0		1		-8763																				2486		2274		-290		-290		12.40		11.34		9.88

		4/12/01		11047		0		1		1		-8763																				2496		2284		10		10		12.45		11.39		9.93

		4/17/01		10896		0		0		0		2133																				2345		2133		-151		-151		11.70		10.64		9.18

		4/18/01		11027		0		1		0		2133																				2476		2133		131		0		12.35		10.64		8.52

		4/19/01		11016		0		1		0		2133																				2465		2133		-11		0		12.30		10.64		8.58

		4/20/01		10876		0		1		0		2133																				2325		2133		-140		0		11.60		10.64		9.28

		4/23/01		10756		0		1		0		2133																				2205		2133		-120		0		11.00		10.64		9.88

		4/24/01		10485		0		1		0		2133																				1934		2133		-271		0		9.65		10.64		11.23

		4/26/01		10575		0		1		0		2133																				2024		2133		90		0		10.10		10.64		10.78

		4/27/01		10335		1		0		0		2133																				1784		2133		-240		0		8.90		10.64		11.98

		4/30/01		10575		0		1		1		-8442																				2024		2133		240		0		10.10		10.64		10.78

		5/2/01		10525		0		1		0		2083																				1974		2083		-50		-50		9.85		10.39		10.53

		5/3/01		10385		0		1		0		2083																				1834		2083		-140		0		9.15		10.39		11.23

		5/4/01		10425		0		0		0		2083																				1874		2083		40		0		9.35		10.39		11.03

		5/7/01		10385		0		1		0		2083																				1834		2083		-40		0		9.15		10.39		11.23

		5/8/01		10375		0		1		0		2083																				1824		2083		-10		0		9.10		10.39		11.28

		5/9/01		10375		0		1		0		2083																				1824		2083		0		0		9.10		10.39		11.28

		5/10/01		10325		0		0		0		2083																				1774		2083		-50		0		8.85		10.39		11.53

		5/11/01		10355		1		0		0		2083																				1804		2083		30		0		9.00		10.39		11.38

		5/14/01		10505		1		0		1		-8422																				1954		2083		150		0		9.75		10.39		10.63

		5/15/01		10706		1		0		1		-8422																				2155		2284		201		201		10.75		11.39		11.63

		5/16/01		10726		1		0		1		-8422																				2175		2304		20		20		10.85		11.49		11.73

		5/17/01		10796		1		0		1		-8422																				2245		2374		70		70		11.20		11.84		12.08

		5/18/01		10996		1		0		1		-8422																				2445		2574		200		200		12.20		12.84		13.08

		5/21/01		11027		1		0		1		-8422																				2476		2605		31		31		12.35		12.99		13.23

		5/22/01		11027		0		1		1		-8422																				2476		2605		0		0		12.35		12.99		13.23

		5/23/01		10816		0		1		0		2394																				2265		2394		-211		-211		11.30		11.94		12.18

		5/24/01		10696		0		1		0		2394																				2145		2394		-120		0		10.70		11.94		12.78

		5/25/01		10495		1		0		0		2394																				1944		2394		-201		0		9.70		11.94		13.78

		5/28/01		10796		1		0		1		-8402																				2245		2394		301		0		11.20		11.94		12.28

		5/29/01		10776		0		0		1		-8402																				2225		2374		-20		-20		11.10		11.84		12.18

		5/30/01		10826		0		1		1		-8402																				2275		2424		50		50		11.35		12.09		12.43

		5/31/01		10726		0		1		0		2324																				2175		2324		-100		-100		10.85		11.59		11.93

		6/1/01		10766		1		0		0		2324																				2215		2324		40		0		11.05		11.59		11.73

		6/4/01		10846		0		0		1		-8522																				2295		2324		80		0		11.45		11.59		11.33

		6/5/01		10876		0		1		1		-8522																				2325		2354		30		30		11.60		11.74		11.48

		6/6/01		10646		0		1		0		2124																				2095		2124		-230		-230		10.45		10.59		10.34

		6/7/01		10525		1		0		0		2124																				1974		2124		-121		0		9.85		10.59		10.94

		6/8/01		10525		1		0		1		-8401																				1974		2124		0		0		9.85		10.59		10.94

		6/11/01		10605		0		1		1		-8401																				2054		2204		80		80		10.25		10.99		11.34

		6/12/01		10475		0		1		0		2074																				1924		2074		-130		-130		9.60		10.35		10.69

		6/13/01		10195		0		1		0		2074																				1644		2074		-280		0		8.20		10.35		12.09

		6/15/01		10174		0		1		0		2074																				1623		2074		-21		0		8.10		10.35		12.19

		6/18/01		9834		0		1		0		2074																				1283		2074		-340		0		6.40		10.35		13.89

		6/19/01		9473		1		0		0		2074																				922		2074		-361		0		4.60		10.35		15.69

		6/20/01		9363		1		0		1		-7289																				812		2074		-110		0		4.05		10.35		16.24

		6/21/01		9623		0		0		1		-7289																				1072		2334		260		260		5.35		11.64		17.53

		6/22/01		9733		1		0		1		-7289																				1182		2444		110		110		5.90		12.19		18.08

		6/25/01		9824		1		0		1		-7289																				1273		2535		91		91		6.35		12.64		18.54

		6/26/01		10124		0		1		1		-7289																				1573		2835		300		300		7.85		14.14		20.03

		6/27/01		10174		0		0		0		2885																				1623		2885		50		50		8.10		14.39		20.28

		6/28/01		10114		0		1		0		2885																				1563		2885		-60		0		7.80		14.39		20.58

		6/29/01		10034		0		1		0		2885																				1483		2885		-80		0		7.40		14.39		20.98

		7/2/01		10054		0		0		0		2885																				1503		2885		20		0		7.50		14.39		20.88

		7/3/01		10074		0		1		0		2885																				1523		2885		20		0		7.60		14.39		20.78

		7/4/01		10034		1		0		0		2885																				1483		2885		-40		0		7.40		14.39		20.98

		7/5/01		10124		1		0		1		-7239																				1573		2885		90		0		7.85		14.39		20.53

		7/6/01		10174		1		0		1		-7239																				1623		2935		50		50		8.10		14.64		20.78

		7/9/01		10174		0		0		1		-7239																				1623		2935		0		0		8.10		14.64		20.78

		7/10/01		10124		0		0		1		-7239																				1573		2885		-50		-50		7.85		14.39		20.53

		7/11/01		10064		0		1		1		-7239																				1513		2825		-60		-60		7.55		14.09		20.23

		7/12/01		10014		0		1		0		2775																				1463		2775		-50		-50		7.30		13.84		19.98

		7/13/01		9874		1		0		0		2775																				1323		2775		-140		0		6.60		13.84		20.68

		7/16/01		9974		0		1		1		-7199																				1423		2775		100		0		7.10		13.84		20.18

		7/17/01		9914		0		1		0		2715																				1363		2715		-60		-60		6.80		13.54		19.88

		7/18/01		9824		1		0		0		2715																				1273		2715		-90		0		6.35		13.54		20.33

		7/19/01		9824		1		0		1		-7109																				1273		2715		0		0		6.35		13.54		20.33

		7/20/01		9894		1		0		1		-7109																				1343		2785		70		70		6.70		13.89		20.68

		7/23/01		9914		0		1		1		-7109																				1363		2805		20		20		6.80		13.99		20.78

		7/24/01		9974		0		0		0		2865																				1423		2865		60		60		7.10		14.29		21.08

		7/25/01		10054		0		1		0		2865																				1503		2865		80		0		7.50		14.29		20.68

		7/26/01		10024		0		0		0		2865																				1473		2865		-30		0		7.35		14.29		20.83

		7/27/01		10034		0		1		0		2865																				1483		2865		10		0		7.40		14.29		20.78

		7/30/01		10024		1		0		0		2865																				1473		2865		-10		0		7.35		14.29		20.83

		7/31/01		10074		1		0		1		-7209																				1523		2865		50		0		7.60		14.29		20.58

		8/1/01		10104		1		0		1		-7209																				1553		2895		30		30		7.75		14.44		20.73

		8/2/01		10225		0		1		1		-7209																				1674		3016		121		121		8.35		15.04		21.33

		8/3/01		10124		1		0		0		2915																				1573		2915		-101		-101		7.85		14.54		20.83

		8/6/01		10064		1		0		1		-7149																				1513		2915		-60		0		7.55		14.54		21.13

		8/7/01		10174		0		1		1		-7149																				1623		3025		110		110		8.10		15.09		21.68

		8/8/01		10174		0		1		0		3025																				1623		3025		0		0		8.10		15.09		21.68

		8/9/01		10084		0		0		0		3025																				1533		3025		-90		0		7.65		15.09		22.13

		8/10/01		10184		0		1		0		3025																				1633		3025		100		0		8.15		15.09		21.63

		8/13/01		10124		0		1		0		3025																				1573		3025		-60		0		7.85		15.09		21.93

		8/14/01		10074		0		1		0		3025																				1523		3025		-50		0		7.60		15.09		22.18

		8/16/01		10074		0		1		0		3025																				1523		3025		0		0		7.60		15.09		22.18

		8/17/01		10024		1		0		0		3025																				1473		3025		-50		0		7.35		15.09		22.43

		8/20/01		10054		0		0		1		-7029																				1503		3025		30		0		7.50		15.09		22.28

		8/21/01		10044		1		0		1		-7029																				1493		3015		-10		-10		7.45		15.04		22.23

		8/22/01		10104		0		1		1		-7029																				1553		3075		60		60		7.75		15.34		22.53

		8/23/01		10124		0		1		0		3095																				1573		3095		20		20		7.85		15.44		22.63

		8/24/01		10074		1		0		0		3095																				1523		3095		-50		0		7.60		15.44		22.87

		8/27/01		10195		1		0		1		-7100																				1644		3095		121		0		8.20		15.44		22.27

		8/28/01		10335		1		0		1		-7100																				1784		3235		140		140		8.90		16.14		22.97

		8/29/01		10325		0		0		1		-7100																				1774		3225		-10		-10		8.85		16.09		22.92

		8/30/01		10425		0		1		1		-7100																				1874		3325		100		100		9.35		16.59		23.42

		8/31/01		10245		0		0		0		3145																				1694		3145		-180		-180		8.45		15.69		22.52

		9/3/01		10174		1		0		0		3145																				1623		3145		-71		0		8.10		15.69		22.87

		9/4/01		10315		0		0		1		-7170																				1764		3145		141		0		8.80		15.69		22.17

		9/5/01		10425		0		1		1		-7170																				1874		3255		110		110		9.35		16.24		22.72

		9/6/01		10305		1		0		0		3135																				1754		3135		-120		-120		8.75		15.64		22.12

		9/7/01		10475		0		0		1		-7340																				1924		3135		170		0		9.60		15.64		21.27

		9/10/01		10626		0		0		1		-7340																				2075		3286		151		151		10.35		16.39		22.03

		9/11/01		10796		0		1		1		-7340																				2245		3456		170		170		11.20		17.24		22.87

		9/12/01		10375		0		1		0		3035																				1824		3035		-421		-421		9.10		15.14		20.77

		9/13/01		10174		1		0		0		3035																				1623		3035		-201		0		8.10		15.14		21.78

		9/14/01		10375		0		1		1		-7340																				1824		3035		201		0		9.10		15.14		20.77

		9/17/01		10034		0		0		0		2694																				1483		2694		-341		-341		7.40		13.44		19.07

		9/18/01		10124		1		0		0		2694																				1573		2694		90		0		7.85		13.44		18.63

		9/19/01		10626		0		1		1		-7932																				2075		2694		502		0		10.35		13.44		16.12

		9/20/01		10425		0		1		0		2493																				1874		2493		-201		-201		9.35		12.44		15.12

		9/21/01		10225		0		0		0		2493																				1674		2493		-200		0		8.35		12.44		16.12

		9/24/01		10235		0		1		0		2493																				1684		2493		10		0		8.40		12.44		16.07

		9/25/01		10084		1		0		0		2493																				1533		2493		-151		0		7.65		12.44		16.82

		9/26/01		10164		1		0		1		-7671																				1613		2493		80		0		8.05		12.44		16.42

		9/27/01		10365		0		0		1		-7671																				1814		2694		201		201		9.05		13.44		17.42

		9/28/01		10345		0		1		1		-7671																				1794		2674		-20		-20		8.95		13.34		17.32

		10/1/01		10174		1		0		0		2503																				1623		2503		-171		-171		8.10		12.48		16.47

		10/2/01		10235		1		0		1		-7732																				1684		2503		61		0		8.40		12.48		16.17

		10/3/01		10425		1		0		1		-7732																				1874		2693		190		190		9.35		13.43		17.11

		10/4/01		10495		1		0		1		-7732																				1944		2763		70		70		9.70		13.78		17.46

		10/8/01		10676		0		1		1		-7732																				2125		2944		181		181		10.60		14.68		18.37

		10/9/01		10575		0		1		0		2843																				2024		2843		-101		-101		10.10		14.18		17.86

		10/10/01		10475		0		1		0		2843																				1924		2843		-100		0		9.60		14.18		18.36

		10/11/01		10575		0		0		0		2843																				2024		2843		100		0		10.10		14.18		17.86

		10/12/01		10485		0		0		0		2843																				1934		2843		-90		0		9.65		14.18		18.31

		10/15/01		10475		0		0		0		2843																				1924		2843		-10		0		9.60		14.18		18.36

		10/16/01		10435		1		0		0		2843																				1884		2843		-40		0		9.40		14.18		18.56

		10/17/01		10445		0		1		1		-7602																				1894		2843		10		0		9.45		14.18		18.51

		10/18/01		10235		0		0		0		2633																				1684		2633		-210		-210		8.40		13.13		17.46

		10/19/01		10295		0		1		0		2633																				1744		2633		60		0		8.70		13.13		17.16

		10/22/01		10275		0		0		0		2633																				1724		2633		-20		0		8.60		13.13		17.26

		10/23/01		10315		0		1		0		2633																				1764		2633		40		0		8.80		13.13		17.06

		10/24/01		10275		0		1		0		2633																				1724		2633		-40		0		8.60		13.13		17.26

		10/25/01		10134		0		1		0		2633																				1583		2633		-141		0		7.90		13.13		17.97

		10/26/01		10034		0		1		0		2633																				1483		2633		-100		0		7.40		13.13		18.47

		10/29/01		9874		0		1		0		2633																				1323		2633		-160		0		6.60		13.13		19.26

		10/30/01		9723		0		0		0		2633																				1172		2633		-151		0		5.85		13.13		20.02

		10/31/01		9773		1		0		0		2633																				1222		2633		50		0		6.10		13.13		19.77

		11/2/01		9924		0		1		1		-7291																				1373		2633		151		0		6.85		13.13		19.01

		11/5/01		9784		0		1		0		2493																				1233		2493		-140		-140		6.15		12.44		18.32

		11/6/01		9773		1		0		0		2493																				1222		2493		-11		0		6.10		12.44		18.37

		11/7/01		9824		1		0		1		-7331																				1273		2493		51		0		6.35		12.44		18.12

		11/8/01		9834		1		0		1		-7331																				1283		2503		10		10		6.40		12.48		18.17

		11/9/01		10014		0		0		1		-7331																				1463		2683		180		180		7.30		13.38		19.06

		11/12/01		10044		0		0		1		-7331																				1493		2713		30		30		7.45		13.53		19.21

		11/13/01		9974		0		1		1		-7331																				1423		2643		-70		-70		7.10		13.18		18.86

		11/14/01		9824		0		1		0		2493																				1273		2493		-150		-150		6.35		12.44		18.12

		11/15/01		9773		0		1		0		2493																				1222		2493		-51		0		6.10		12.44		18.37

		11/16/01		9623		0		1		0		2493																				1072		2493		-150		0		5.35		12.44		19.12

		11/19/01		9613		1		0		0		2493																				1062		2493		-10		0		5.30		12.44		19.17

		11/20/01		9703		0		1		1		-7210																				1152		2493		90		0		5.75		12.44		18.72

		11/21/01		9543		1		0		0		2333																				992		2333		-160		-160		4.95		11.64		17.92

		11/22/01		9603		0		0		1		-7270																				1052		2333		60		0		5.25		11.64		17.62

		11/23/01		9573		0		0		1		-7270																				1022		2303		-30		-30		5.10		11.49		17.47

		11/26/01		9603		0		0		1		-7270																				1052		2333		30		30		5.25		11.64		17.62

		11/27/01		9603		1		0		1		-7270																				1052		2333		0		0		5.25		11.64		17.62

		11/28/01		9613		0		1		1		-7270																				1062		2343		10		10		5.30		11.69		17.67

		11/29/01		9523		1		0		0		2253																				972		2253		-90		-90		4.85		11.24		17.22

		11/30/01		9543		0		1		1		-7290																				992		2253		20		0		4.95		11.24		17.12

		12/3/01		9583		0		0		0		2293																				1032		2293		40		40		5.15		11.44		17.32

		12/4/01		9573		0		1		0		2293																				1022		2293		-10		0		5.10		11.44		17.37

		12/5/01		9573		0		1		0		2293																				1022		2293		0		0		5.10		11.44		17.37

		12/6/01		9533		1		0		0		2293																				982		2293		-40		0		4.90		11.44		17.57

		12/7/01		9543		1		0		1		-7250																				992		2293		10		0		4.95		11.44		17.52

		12/10/01		9583		0		1		1		-7250																				1032		2333		40		40		5.15		11.64		17.72

		12/11/01		9523		0		1		0		2273																				972		2273		-60		-60		4.85		11.34		17.42

		12/12/01		9403		1		0		0		2273																				852		2273		-120		0		4.25		11.34		18.02

		12/13/01		9583		0		1		1		-7310																				1032		2273		180		0		5.15		11.34		17.12

		12/14/01		9523		0		1		0		2213																				972		2213		-60		-60		4.85		11.04		16.82

		12/17/01		9383		0		1		0		2213																				832		2213		-140		0		4.15		11.04		17.52

		12/18/01		9403		0		1		0		2213																				852		2213		20		0		4.25		11.04		17.42

		12/19/01		9423		0		1		0		2213																				872		2213		20		0		4.35		11.04		17.32

		12/20/01		9342		1		0		0		2213																				791		2213		-81		0		3.95		11.04		17.73

		12/21/01		9523		0		1		1		-7310																				972		2213		181		0		4.85		11.04		16.82

		12/27/01		9302		1		0		0		1992																				751		1992		-221		-221		3.75		9.94		15.72

		12/28/01		9563		0		1		1		-7571																				1012		1992		261		0		5.05		9.94		14.42

		1/2/02		9543		0		1		0		1972																				992		1972		-20		-20		4.95		9.84		14.32

		1/3/02		9403		0		0		0		1972																				852		1972		-140		0		4.25		9.84		15.02

		1/4/02		9443		0		1		0		1972																				892		1972		40		0		4.45		9.84		14.82

		1/7/02		9443		0		1		0		1972																				892		1972		0		0		4.45		9.84		14.82

		1/8/02		9322		0		1		0		1972																				771		1972		-121		0		3.85		9.84		15.42

		1/9/02		9222		0		1		0		1972																				671		1972		-100		0		3.35		9.84		15.92

		1/10/02		9022		1		0		0		1972																				471		1972		-200		0		2.35		9.84		16.92

		1/11/02		9122		1		0		1		-7150																				571		1972		100		0		2.85		9.84		16.42

		1/14/02		9423		0		1		1		-7150																				872		2273		301		301		4.35		11.34		17.92

		1/15/02		9322		1		0		0		2172																				771		2172		-101		-101		3.85		10.83		17.42

		1/16/02		9623		0		1		1		-7451																				1072		2172		301		0		5.35		10.83		15.92

		1/17/02		9603		0		0		0		2152																				1052		2152		-20		-20		5.25		10.73		15.82

		1/18/02		9623		1		0		0		2152																				1072		2152		20		0		5.35		10.73		15.72

		1/21/02		9663		0		0		1		-7511																				1112		2152		40		0		5.55		10.73		15.52

		1/22/02		9723		0		1		1		-7511																				1172		2212		60		60		5.85		11.03		15.82

		1/23/02		9663		0		1		0		2152																				1112		2152		-60		-60		5.55		10.73		15.52

		1/24/02		9583		0		0		0		2152																				1032		2152		-80		0		5.15		10.73		15.92

		1/25/02		9663		0		1		0		2152																				1112		2152		80		0		5.55		10.73		15.52

		1/28/02		9643		0		1		0		2152																				1092		2152		-20		0		5.45		10.73		15.62

		1/29/02		9583		0		1		0		2152																				1032		2152		-60		0		5.15		10.73		15.92

		1/30/02		9483		1		0		0		2152																				932		2152		-100		0		4.65		10.73		16.42

		1/31/02		9583		1		0		1		-7431																				1032		2152		100		0		5.15		10.73		15.92

		2/1/02		9824		1		0		1		-7431																				1273		2393		241		241		6.35		11.94		17.12

		2/4/02		9864		0		1		1		-7431																				1313		2433		40		40		6.55		12.14		17.32

		2/5/02		9824		1		0		0		2393																				1273		2393		-40		-40		6.35		11.94		17.12

		2/6/02		9984		0		1		1		-7591																				1433		2393		160		0		7.15		11.94		16.32

		2/7/02		9924		0		1		0		2333																				1373		2333		-60		-60		6.85		11.64		16.02

		2/8/02		9864		0		1		0		2333																				1313		2333		-60		0		6.55		11.64		16.32

		2/11/02		9804		1		0		0		2333																				1253		2333		-60		0		6.25		11.64		16.62

		2/13/02		9844		1		0		1		-7511																				1293		2333		40		0		6.45		11.64		16.42

		2/14/02		9944		1		0		1		-7511																				1393		2433		100		100		6.95		12.14		16.92

		2/15/02		10064		0		0		1		-7511																				1513		2553		120		120		7.55		12.73		17.52

		2/18/02		10064		0		0		1		-7511																				1513		2553		0		0		7.55		12.73		17.52

		2/19/02		10044		0		0		1		-7511																				1493		2533		-20		-20		7.45		12.63		17.42

		2/20/02		10144		0		1		1		-7511																				1593		2633		100		100		7.95		13.13		17.92

		2/21/02		10124		0		0		0		2613																				1573		2613		-20		-20		7.85		13.03		17.82

		2/22/02		10104		0		1		0		2613																				1553		2613		-20		0		7.75		13.03		17.92

		2/25/02		10024		1		0		0		2613																				1473		2613		-80		0		7.35		13.03		18.32

		2/26/02		10044		1		0		1		-7431																				1493		2613		20		0		7.45		13.03		18.22

		2/27/02		10164		0		0		1		-7431																				1613		2733		120		120		8.05		13.63		18.81

		2/28/02		10124		0		1		1		-7431																				1573		2693		-40		-40		7.85		13.43		18.62

		3/1/02		10184		0		1		0		2753																				1633		2753		60		60		8.15		13.73		18.91

		3/4/02		10205		0		1		0		2753																				1654		2753		21		0		8.25		13.73		18.81

		3/5/02		10084		0		0		0		2753																				1533		2753		-121		0		7.65		13.73		19.41

		3/6/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/7/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/8/02		10124		1		0		0		2753																				1573		2753		40		0		7.85		13.73		19.21

		3/11/02		10144		0		0		1		-7391																				1593		2753		20		0		7.95		13.73		19.11

		3/12/02		10144		1		0		1		-7391																				1593		2753		0		0		7.95		13.73		19.11

		3/13/02		10164		0		0		1		-7391																				1613		2773		20		20		8.05		13.83		19.21

		3/14/02		10225		0		1		1		-7391																				1674		2834		61		61		8.35		14.14		19.52

		3/15/02		10144		1		0		0		2753																				1593		2753		-81		-81		7.95		13.73		19.11

		3/18/02		10305		0		1		1		-7552																				1754		2753		161		0		8.75		13.73		18.31

		3/19/02		10385		1		0		0		2833																				1834		2833		80		80		9.15		14.13		18.71

		3/20/02		10485		1		0		1		-7652																				1934		2833		100		0		9.65		14.13		18.21

		3/21/02		10646		0		1		1		-7652																				2095		2994		161		161		10.45		14.93		19.01

		3/22/02		10565		1		0		0		2913																				2014		2913		-81		-81		10.05		14.53		18.61

		3/25/02		10646		1		0		1		-7733																				2095		2913		81		0		10.45		14.53		18.21

		3/26/02		10626		0		0		1		-7733																				2075		2893		-20		-20		10.35		14.43		18.11

		3/27/02		10686		1		0		1		-7733																				2135		2953		60		60		10.65		14.73		18.41

		3/28/02		10766		0		1		1		-7733																				2215		3033		80		80		11.05		15.13		18.80

		4/2/02		10605		0		1		0		2872																				2054		2872		-161		-161		10.25		14.33		18.00

		4/3/02		10626		0		1		0		2872																				2075		2872		21		0		10.35		14.33		17.90

		4/4/02		10666		1		0		0		2872																				2115		2872		40		0		10.55		14.33		17.70

		4/5/02		10846		1		0		1		-7974																				2295		2872		180		0		11.45		14.33		16.80

		4/8/02		10946		0		1		1		-7974																				2395		2972		100		100		11.95		14.82		17.30

		4/9/02		10946		0		0		0		2972																				2395		2972		0		0		11.95		14.82		17.30

		4/10/02		10966		1		0		0		2972																				2415		2972		20		0		12.05		14.82		17.20

		4/11/02		11006		0		0		1		-8034																				2455		2972		40		0		12.25		14.82		17.00

		4/12/02		11027		0		0		1		-8034																				2476		2993		21		21		12.35		14.93		17.10

		4/15/02		10445		1		0		1		-8034																				1894		2411		-582		-582		9.45		12.03		14.20

		4/16/02		10746		0		1		1		-8034																				2195		2712		301		301		10.95		13.53		15.70

		4/17/02		10626		0		1		0		2592																				2075		2592		-120		-120		10.35		12.93		15.10

		4/18/02		10605		0		1		0		2592																				2054		2592		-21		0		10.25		12.93		15.21

		4/19/02		10425		0		0		0		2592																				1874		2592		-180		0		9.35		12.93		16.11

		4/22/02		10465		1		0		0		2592																				1914		2592		40		0		9.55		12.93		15.91

		4/23/02		10525		0		0		1		-7933																				1974		2592		60		0		9.85		12.93		15.61

		4/24/02		10525		1		0		1		-7933																				1974		2592		0		0		9.85		12.93		15.61

		4/26/02		10545		1		0		1		-7933																				1994		2612		20		20		9.95		13.03		15.71

		4/29/02		10746		0		1		1		-7933																				2195		2813		201		201		10.95		14.03		16.71

		4/30/02		10766		1		0		0		2833																				2215		2833		20		20		11.05		14.13		16.81

		5/2/02		11006		0		1		1		-8173																				2455		2833		240		0		12.25		14.13		15.61

		5/3/02		10666		1		0		0		2493																				2115		2493		-340		-340		10.55		12.44		13.92

		5/6/02		10605		0		1		1		-8112																				2054		2493		-61		0		10.25		12.44		14.22

		5/7/02		10646		0		0		0		2534																				2095		2534		41		41		10.45		12.64		14.43

		5/8/02		10646		0		0		0		2534																				2095		2534		0		0		10.45		12.64		14.43

		5/9/02		10706		1		0		0		2534																				2155		2534		60		0		10.75		12.64		14.13

		5/10/02		10846		1		0		1		-8312																				2295		2534		140		0		11.45		12.64		13.43

		5/13/02		10886		0		0		1		-8312																				2335		2574		40		40		11.65		12.84		13.63

		5/14/02		10886		1		0		1		-8312																				2335		2574		0		0		11.65		12.84		13.63

		5/15/02		11087		1		0		1		-8312																				2536		2775		201		201		12.65		13.84		14.63

		5/16/02		11187		0		1		1		-8312																				2636		2875		100		100		13.15		14.34		15.13

		5/17/02		11006		0		0		0		2694																				2455		2694		-181		-181		12.25		13.44		14.23

		5/20/02		10986		1		0		0		2694																				2435		2694		-20		0		12.15		13.44		14.33

		5/21/02		11327		1		0		1		-8633																				2776		2694		341		0		13.85		13.44		12.62

		5/22/02		11568		1		0		1		-8633																				3017		2935		241		241		15.05		14.64		13.83

		5/23/02		11788		0		0		1		-8633																				3237		3155		220		220		16.15		15.74		14.92

		5/24/02		11728		1		0		1		-8633																				3177		3095		-60		-60		15.85		15.44		14.62

		5/27/02		11808		1		0		1		-8633																				3257		3175		80		80		16.25		15.84		15.02

		5/28/02		11909		1		0		1		-8633																				3358		3276		101		101		16.75		16.34		15.53

		5/29/02		12049		0		1		1		-8633																				3498		3416		140		140		17.45		17.04		16.23

		5/31/02		11949		0		1		0		3316																				3398		3316		-100		-100		16.95		16.54		15.73

		6/3/02		11828		0		1		0		3316																				3277		3316		-121		0		16.35		16.54		16.33

		6/4/02		11628		0		1		0		3316																				3077		3316		-200		0		15.35		16.54		17.33

		6/5/02		11488		1		0		0		3316																				2937		3316		-140		0		14.65		16.54		18.03

		6/6/02		11828		1		0		1		-8512																				3277		3316		340		0		16.35		16.54		16.33

		6/7/02		12109		0		1		1		-8512																				3558		3597		281		281		17.75		17.94		17.73

		6/11/02		12029		0		0		0		3517																				3478		3517		-80		-80		17.35		17.54		17.33

		6/12/02		12029		0		1		0		3517																				3478		3517		0		0		17.35		17.54		17.33

		6/13/02		11808		0		1		0		3517																				3257		3517		-221		0		16.25		17.54		18.44

		6/14/02		11548		0		1		0		3517																				2997		3517		-260		0		14.95		17.54		19.73

		6/17/02		11548		0		0		0		3517																				2997		3517		0		0		14.95		17.54		19.73

		6/18/02		11648		1		0		0		3517																				3097		3517		100		0		15.45		17.54		19.23

		6/19/02		11728		0		0		1		-8211																				3177		3517		80		0		15.85		17.54		18.83

		6/20/02		11588		0		1		1		-8211																				3037		3377		-140		-140		15.15		16.84		18.14

		6/21/02		11548		0		1		0		3337																				2997		3337		-40		-40		14.95		16.64		17.94
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Negociação2



Brisa2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		8420		0		0		0		0				Resultado final:				3596				"Buy and hold":				2997								Ret(BH)		Ret(N)

		6/13/00		8551		0		1		0		0								17.94								14.95				0		0		0		0

		6/14/00		8470		0		0		-1		8470				Nº. de negócios:				168												-81		0		-81		0

		6/15/00		8480		0		1		-1		8470																				-71		-10		10		-10

		6/16/00		8380		1		0		-1		8470																				-171		90		-100		100

		6/19/00		8711		1		0		1		-8952																				160		-241		331		-331

		6/20/00		8921		0		1		1		-8952																				370		-31		210		210

		6/21/00		8771		1		0		-1		8590																				220		-181		-150		-150

		6/23/00		8831		0		0		1		-9072																				280		-241		60		-60

		6/26/00		8821		0		0		1		-9072																				270		-251		-10		-10

		6/27/00		8781		0		0		1		-9072																				230		-291		-40		-40

		6/28/00		8771		1		0		1		-9072																				220		-301		-10		-10

		6/29/00		9022		0		0		1		-9072																				471		-50		251		251

		6/30/00		8982		1		0		1		-9072																				431		-90		-40		-40

		7/3/00		9022		1		0		1		-9072																				471		-50		40		40

		7/4/00		9122		0		0		1		-9072																				571		50		100		100

		7/5/00		9042		1		0		1		-9072																				491		-30		-80		-80

		7/6/00		9092		1		0		1		-9072																				541		20		50		50

		7/7/00		9272		1		0		1		-9072																				721		200		180		180

		7/10/00		9573		0		1		1		-9072																				1022		501		301		301

		7/11/00		9493		0		0		-1		9914																				942		421		-80		-80

		7/12/00		9533		1		0		-1		9914																				982		381		40		-40

		7/13/00		9603		0		0		1		-9292				Sharpe Ratio (SR):																1052		311		70		-70

		7/14/00		9633		0		0		1		-9292				Média do retorno:								SR(BH)*:		SR(N)*:						1082		341		30		30

		7/17/00		9583		0		0		1		-9292				1525.43		2395.14						2.353		1.745						1032		291		-50		-50

		7/18/00		9523		1		0		1		-9292				Desv. padrão do retorno:																972		231		-60		-60

		7/19/00		9623		0		0		1		-9292				648.20		1372.79						SR(BH)**:		SR(N)**:						1072		331		100		100

		7/20/00		9543		0		0		1		-9292												0.048		0.057						992		251		-80		-80

		7/21/00		9543		1		0		1		-9292				Notas:																992		251		0		0

		7/24/00		9533		1		0		1		-9292																				982		241		-10		-10

		7/25/00		9563		0		1		1		-9292				- Ret(BH): Retorno do Buy and Hold.																1012		271		30		30

		7/26/00		9523		1		0		-1		9754				- Ret(N): Retorno da Negociação.																972		231		-40		-40

		7/27/00		9573		0		0		1		-9392				- Baseline para a SR: 0%.																1022		181		50		-50

		7/28/00		9623		1		0		1		-9392																				1072		231		50		50

		7/31/00		9753		0		0		1		-9392																				1202		361		130		130

		8/1/00		9773		1		0		1		-9392																				1222		381		20		20

		8/2/00		9974		0		0		1		-9392																				1423		582		201		201

		8/3/00		9944		0		1		1		-9392																				1393		552		-30		-30

		8/4/00		9884		0		1		-1		10376																				1333		492		-60		-60

		8/7/00		9743		0		0		-1		10376																				1192		633		-141		141

		8/8/00		9633		0		1		-1		10376																				1082		743		-110		110

		8/9/00		9543		1		0		-1		10376																				992		833		-90		90

		8/10/00		9583		0		0		1		-8790																				1032		793		40		-40

		8/11/00		9553		1		0		1		-8790																				1002		763		-30		-30

		8/14/00		9563		0		1		1		-8790																				1012		773		10		10

		8/16/00		9523		0		0		-1		10256																				972		733		-40		-40

		8/17/00		9483		0		1		-1		10256																				932		773		-40		40

		8/18/00		9423		1		0		-1		10256																				872		833		-60		60

		8/21/00		9393		1		0		1		-8530																				842		863		-30		30

		8/22/00		9373		0		1		1		-8530																				822		843		-20		-20

		8/23/00		9292		0		0		-1		10054																				741		762		-81		-81

		8/24/00		9172		0		0		-1		10054																				621		882		-120		120

		8/25/00		9152		1		0		-1		10054																				601		902		-20		20

		8/28/00		9373		1		0		1		-8692																				822		681		221		-221

		8/29/00		9523		0		1		1		-8692																				972		831		150		150

		8/30/00		9433		0		1		-1		10174																				882		741		-90		-90

		8/31/00		9393		0		1		-1		10174																				842		781		-40		40

		9/1/00		9423		1		0		-1		10174																				872		751		30		-30

		9/4/00		9493		1		0		1		-8812																				942		681		70		-70

		9/5/00		9824		0		1		1		-8812																				1273		1012		331		331

		9/6/00		9633		1		0		-1		10454																				1082		821		-191		-191

		9/7/00		9733		0		0		1		-9012																				1182		721		100		-100

		9/8/00		9773		0		1		1		-9012																				1222		761		40		40

		9/11/00		9723		0		1		-1		10434																				1172		711		-50		-50

		9/12/00		9623		1		0		-1		10434																				1072		811		-100		100

		9/13/00		9653		0		0		1		-8872																				1102		781		30		-30

		9/14/00		9593		1		0		1		-8872																				1042		721		-60		-60

		9/15/00		9723		0		0		1		-8872																				1172		851		130		130

		9/18/00		9643		0		0		1		-8872																				1092		771		-80		-80

		9/19/00		9623		0		1		1		-8872																				1072		751		-20		-20

		9/20/00		9503		0		0		-1		10134																				952		631		-120		-120

		9/21/00		9473		0		0		-1		10134																				922		661		-30		30

		9/22/00		9352		1		0		-1		10134																				801		782		-121		121

		9/25/00		9433		1		0		1		-8732																				882		701		81		-81

		9/26/00		9493		0		0		1		-8732																				942		761		60		60

		9/27/00		9523		0		0		1		-8732																				972		791		30		30

		9/28/00		9523		1		0		1		-8732																				972		791		0		0

		9/29/00		9603		0		1		1		-8732																				1052		871		80		80

		10/2/00		9483		0		0		-1		10234																				932		751		-120		-120

		10/3/00		9503		0		0		-1		10234																				952		731		20		-20

		10/4/00		9503		1		0		-1		10234																				952		731		0		0

		10/6/00		9533		0		1		1		-8832																				982		701		30		-30

		10/9/00		9473		0		1		-1		10114																				922		641		-60		-60

		10/10/00		9403		1		0		-1		10114																				852		711		-70		70

		10/11/00		9453		0		1		1		-8792																				902		661		50		-50

		10/12/00		9473		0		1		-1		10154																				922		681		20		20

		10/13/00		9192		1		0		-1		10154																				641		962		-281		281

		10/16/00		9423		0		1		1		-8692																				872		731		231		-231

		10/17/00		9322		1		0		-1		9952																				771		630		-101		-101

		10/18/00		9423		0		0		1		-8894																				872		529		101		-101

		10/19/00		9332		0		0		1		-8894																				781		438		-91		-91

		10/20/00		9373		0		1		1		-8894																				822		479		41		41

		10/23/00		9172		0		1		-1		9450																				621		278		-201		-201

		10/24/00		9072		1		0		-1		9450																				521		378		-100		100

		10/25/00		9182		1		0		1		-8914																				631		268		110		-110

		10/26/00		9373		0		1		1		-8914																				822		459		191		191

		10/27/00		9363		0		1		-1		9812																				812		449		-10		-10

		10/30/00		9272		0		1		-1		9812																				721		540		-91		91

		10/31/00		9182		0		1		-1		9812																				631		630		-90		90

		11/2/00		9242		0		0		-1		9812																				691		570		60		-60

		11/3/00		9202		0		1		-1		9812																				651		610		-40		40

		11/6/00		9162		1		0		-1		9812																				611		650		-40		40

		11/7/00		9132		0		1		1		-8452																				581		680		-30		30

		11/8/00		9212		0		1		-1		9972																				661		760		80		80

		11/9/00		9122		1		0		-1		9972																				571		850		-90		90

		11/10/00		9132		0		0		1		-8292																				581		840		10		-10

		11/13/00		9132		0		1		1		-8292																				581		840		0		0

		11/14/00		9072		0		0		-1		9852																				521		780		-60		-60

		11/15/00		9142		0		1		-1		9852																				591		710		70		-70

		11/16/00		9182		0		0		-1		9852																				631		670		40		-40

		11/17/00		9172		1		0		-1		9852																				621		680		-10		10

		11/20/00		9172		1		0		1		-8492																				621		680		0		0

		11/21/00		9312		1		0		1		-8492																				761		820		140		140

		11/22/00		9423		1		0		1		-8492																				872		931		111		111

		11/23/00		9463		1		0		1		-8492																				912		971		40		40

		11/24/00		9673		0		1		1		-8492																				1122		1181		210		210

		11/27/00		9703		0		0		-1		10914																				1152		1211		30		30

		11/28/00		9623		1		0		-1		10914																				1072		1291		-80		80

		11/29/00		9623		1		0		1		-8332																				1072		1291		0		0

		11/30/00		9523		1		0		1		-8332																				972		1191		-100		-100

		12/4/00		9523		0		0		1		-8332																				972		1191		0		0

		12/5/00		9583		1		0		1		-8332																				1032		1251		60		60

		12/6/00		9703		1		0		1		-8332																				1152		1371		120		120

		12/7/00		9683		1		0		1		-8332																				1132		1351		-20		-20

		12/11/00		9703		1		0		1		-8332																				1152		1371		20		20

		12/12/00		9784		0		1		1		-8332																				1233		1452		81		81

		12/13/00		9763		0		1		-1		11194																				1212		1431		-21		-21

		12/14/00		9673		1		0		-1		11194																				1122		1521		-90		90

		12/15/00		9693		0		1		1		-8192																				1142		1501		20		-20

		12/18/00		9723		0		1		-1		11254																				1172		1531		30		30

		12/19/00		9673		0		0		-1		11254																				1122		1581		-50		50

		12/20/00		9673		0		1		-1		11254																				1122		1581		0		0

		12/21/00		9573		1		0		-1		11254																				1022		1681		-100		100

		12/22/00		9673		0		1		1		-8092																				1122		1581		100		-100

		12/27/00		9533		0		0		-1		10974																				982		1441		-140		-140

		12/28/00		9623		1		0		-1		10974																				1072		1351		90		-90

		12/29/00		9593		0		1		1		-8212																				1042		1381		-30		30

		1/2/01		9543		1		0		-1		10874																				992		1331		-50		-50

		1/3/01		9874		1		0		1		-8874																				1323		1000		331		-331

		1/4/01		10325		0		1		1		-8874																				1774		1451		451		451

		1/5/01		10084		1		0		-1		11294																				1533		1210		-241		-241

		1/8/01		10275		0		0		1		-9256																				1724		1019		191		-191

		1/9/01		10275		0		0		1		-9256																				1724		1019		0		0

		1/10/01		10295		0		0		1		-9256																				1744		1039		20		20

		1/11/01		10325		1		0		1		-9256																				1774		1069		30		30

		1/12/01		10515		0		1		1		-9256																				1964		1259		190		190

		1/15/01		10435		1		0		-1		11614																				1884		1179		-80		-80

		1/16/01		10485		0		0		1		-9356																				1934		1129		50		-50

		1/17/01		10475		0		0		1		-9356																				1924		1119		-10		-10

		1/18/01		10505		0		0		1		-9356																				1954		1149		30		30

		1/19/01		10475		0		1		1		-9356																				1924		1119		-30		-30

		1/22/01		10405		0		1		-1		11454																				1854		1049		-70		-70

		1/23/01		10425		0		0		-1		11454																				1874		1029		20		-20

		1/24/01		10375		1		0		-1		11454																				1824		1079		-50		50

		1/25/01		10355		1		0		1		-9256																				1804		1099		-20		20

		1/26/01		10425		1		0		1		-9256																				1874		1169		70		70

		1/29/01		10465		0		0		1		-9256																				1914		1209		40		40

		1/30/01		10435		0		1		1		-9256																				1884		1179		-30		-30

		1/31/01		10425		0		0		-1		11594																				1874		1169		-10		-10

		2/1/01		10385		0		1		-1		11594																				1834		1209		-40		40

		2/2/01		10325		0		0		-1		11594																				1774		1269		-60		60

		2/5/01		10295		0		1		-1		11594																				1744		1299		-30		30

		2/6/01		10325		0		1		-1		11594																				1774		1269		30		-30

		2/7/01		10325		0		0		-1		11594																				1774		1269		0		0

		2/8/01		10375		0		0		-1		11594																				1824		1219		50		-50

		2/9/01		10355		0		0		-1		11594																				1804		1239		-20		20

		2/12/01		10355		1		0		-1		11594																				1804		1239		0		0

		2/13/01		10315		1		0		1		-9036																				1764		1279		-40		40

		2/14/01		10315		1		0		1		-9036																				1764		1279		0		0

		2/15/01		10345		0		0		1		-9036																				1794		1309		30		30

		2/16/01		10325		0		0		1		-9036																				1774		1289		-20		-20

		2/19/01		10345		0		1		1		-9036																				1794		1309		20		20

		2/20/01		10345		1		0		-1		11654																				1794		1309		0		0

		2/21/01		10365		0		0		1		-9076																				1814		1289		20		-20

		2/22/01		10395		1		0		1		-9076																				1844		1319		30		30

		2/23/01		10475		0		1		1		-9076																				1924		1399		80		80

		2/26/01		10505		1		0		-1		11934																				1954		1429		30		30

		2/28/01		10485		0		1		1		-9036																				1934		1449		-20		20

		3/1/01		10525		0		0		-1		12014																				1974		1489		40		40

		3/2/01		10505		0		0		-1		12014																				1954		1509		-20		20

		3/5/01		10575		0		0		-1		12014																				2024		1439		70		-70

		3/6/01		10525		1		0		-1		12014																				1974		1489		-50		50

		3/7/01		10555		1		0		1		-9096																				2004		1459		30		-30

		3/8/01		10786		0		1		1		-9096																				2235		1690		231		231

		3/9/01		10646		0		1		-1		12196																				2095		1550		-140		-140

		3/12/01		10525		0		1		-1		12196																				1974		1671		-121		121

		3/13/01		10395		1		0		-1		12196																				1844		1801		-130		130

		3/14/01		10495		1		0		1		-8794																				1944		1701		100		-100

		3/15/01		10575		1		0		1		-8794																				2024		1781		80		80

		3/16/01		10726		1		0		1		-8794																				2175		1932		151		151

		3/19/01		10746		0		1		1		-8794																				2195		1952		20		20

		3/20/01		10475		0		1		-1		12156																				1924		1681		-271		-271

		3/21/01		10375		0		0		-1		12156																				1824		1781		-100		100

		3/22/01		10315		0		0		-1		12156																				1764		1841		-60		60

		3/23/01		10335		1		0		-1		12156																				1784		1821		20		-20

		3/26/01		10375		0		1		1		-8594																				1824		1781		40		-40

		3/27/01		10375		1		0		-1		12156																				1824		1781		0		0

		3/28/01		10425		1		0		1		-8694																				1874		1731		50		-50

		3/29/01		10425		1		0		1		-8694																				1874		1731		0		0

		3/30/01		10525		0		0		1		-8694																				1974		1831		100		100

		4/2/01		10535		1		0		1		-8694																				1984		1841		10		10

		4/3/01		10826		0		1		1		-8694																				2275		2132		291		291

		4/4/01		10555		0		1		-1		12416																				2004		1861		-271		-271

		4/5/01		10696		1		0		-1		12416																				2145		1720		141		-141

		4/6/01		10736		1		0		1		-9056																				2185		1680		40		-40

		4/9/01		10846		1		0		1		-9056																				2295		1790		110		110

		4/10/01		11327		0		0		1		-9056																				2776		2271		481		481

		4/11/01		11037		1		0		1		-9056																				2486		1981		-290		-290

		4/12/01		11047		0		1		1		-9056																				2496		1991		10		10

		4/17/01		10896		0		0		-1		12736																				2345		1840		-151		-151

		4/18/01		11027		0		1		-1		12736																				2476		1709		131		-131

		4/19/01		11016		0		1		-1		12736																				2465		1720		-11		11

		4/20/01		10876		0		1		-1		12736																				2325		1860		-140		140

		4/23/01		10756		0		1		-1		12736																				2205		1980		-120		120

		4/24/01		10485		0		1		-1		12736																				1934		2251		-271		271

		4/26/01		10575		0		1		-1		12736																				2024		2161		90		-90

		4/27/01		10335		1		0		-1		12736																				1784		2401		-240		240

		4/30/01		10575		0		1		1		-8414																				2024		2161		240		-240

		5/2/01		10525		0		1		-1		12636																				1974		2111		-50		-50

		5/3/01		10385		0		1		-1		12636																				1834		2251		-140		140

		5/4/01		10425		0		0		-1		12636																				1874		2211		40		-40

		5/7/01		10385		0		1		-1		12636																				1834		2251		-40		40

		5/8/01		10375		0		1		-1		12636																				1824		2261		-10		10

		5/9/01		10375		0		1		-1		12636																				1824		2261		0		0

		5/10/01		10325		0		0		-1		12636																				1774		2311		-50		50

		5/11/01		10355		1		0		-1		12636																				1804		2281		30		-30

		5/14/01		10505		1		0		1		-8374																				1954		2131		150		-150

		5/15/01		10706		1		0		1		-8374																				2155		2332		201		201

		5/16/01		10726		1		0		1		-8374																				2175		2352		20		20

		5/17/01		10796		1		0		1		-8374																				2245		2422		70		70

		5/18/01		10996		1		0		1		-8374																				2445		2622		200		200

		5/21/01		11027		1		0		1		-8374																				2476		2653		31		31

		5/22/01		11027		0		1		1		-8374																				2476		2653		0		0

		5/23/01		10816		0		1		-1		13258																				2265		2442		-211		-211

		5/24/01		10696		0		1		-1		13258																				2145		2562		-120		120

		5/25/01		10495		1		0		-1		13258																				1944		2763		-201		201

		5/28/01		10796		1		0		1		-8334																				2245		2462		301		-301

		5/29/01		10776		0		0		1		-8334																				2225		2442		-20		-20

		5/30/01		10826		0		1		1		-8334																				2275		2492		50		50

		5/31/01		10726		0		1		-1		13118																				2175		2392		-100		-100

		6/1/01		10766		1		0		-1		13118																				2215		2352		40		-40

		6/4/01		10846		0		0		1		-8574																				2295		2272		80		-80

		6/5/01		10876		0		1		1		-8574																				2325		2302		30		30

		6/6/01		10646		0		1		-1		12718																				2095		2072		-230		-230

		6/7/01		10525		1		0		-1		12718																				1974		2193		-121		121

		6/8/01		10525		1		0		1		-8332																				1974		2193		0		0

		6/11/01		10605		0		1		1		-8332																				2054		2273		80		80

		6/12/01		10475		0		1		-1		12618																				1924		2143		-130		-130

		6/13/01		10195		0		1		-1		12618																				1644		2423		-280		280

		6/15/01		10174		0		1		-1		12618																				1623		2444		-21		21

		6/18/01		9834		0		1		-1		12618																				1283		2784		-340		340

		6/19/01		9473		1		0		-1		12618																				922		3145		-361		361

		6/20/01		9363		1		0		1		-6108																				812		3255		-110		110

		6/21/01		9623		0		0		1		-6108																				1072		3515		260		260

		6/22/01		9733		1		0		1		-6108																				1182		3625		110		110

		6/25/01		9824		1		0		1		-6108																				1273		3716		91		91

		6/26/01		10124		0		1		1		-6108																				1573		4016		300		300

		6/27/01		10174		0		0		-1		14240																				1623		4066		50		50

		6/28/01		10114		0		1		-1		14240																				1563		4126		-60		60

		6/29/01		10034		0		1		-1		14240																				1483		4206		-80		80

		7/2/01		10054		0		0		-1		14240																				1503		4186		20		-20

		7/3/01		10074		0		1		-1		14240																				1523		4166		20		-20

		7/4/01		10034		1		0		-1		14240																				1483		4206		-40		40

		7/5/01		10124		1		0		1		-6008																				1573		4116		90		-90

		7/6/01		10174		1		0		1		-6008																				1623		4166		50		50

		7/9/01		10174		0		0		1		-6008																				1623		4166		0		0

		7/10/01		10124		0		0		1		-6008																				1573		4116		-50		-50

		7/11/01		10064		0		1		1		-6008																				1513		4056		-60		-60

		7/12/01		10014		0		1		-1		14020																				1463		4006		-50		-50

		7/13/01		9874		1		0		-1		14020																				1323		4146		-140		140

		7/16/01		9974		0		1		1		-5928																				1423		4046		100		-100

		7/17/01		9914		0		1		-1		13900																				1363		3986		-60		-60

		7/18/01		9824		1		0		-1		13900																				1273		4076		-90		90

		7/19/01		9824		1		0		1		-5748																				1273		4076		0		0

		7/20/01		9894		1		0		1		-5748																				1343		4146		70		70

		7/23/01		9914		0		1		1		-5748																				1363		4166		20		20

		7/24/01		9974		0		0		-1		14200																				1423		4226		60		60

		7/25/01		10054		0		1		-1		14200																				1503		4146		80		-80

		7/26/01		10024		0		0		-1		14200																				1473		4176		-30		30

		7/27/01		10034		0		1		-1		14200																				1483		4166		10		-10

		7/30/01		10024		1		0		-1		14200																				1473		4176		-10		10

		7/31/01		10074		1		0		1		-5948																				1523		4126		50		-50

		8/1/01		10104		1		0		1		-5948																				1553		4156		30		30

		8/2/01		10225		0		1		1		-5948																				1674		4277		121		121

		8/3/01		10124		1		0		-1		14300																				1573		4176		-101		-101

		8/6/01		10064		1		0		1		-5828																				1513		4236		-60		60

		8/7/01		10174		0		1		1		-5828																				1623		4346		110		110

		8/8/01		10174		0		1		-1		14520																				1623		4346		0		0

		8/9/01		10084		0		0		-1		14520																				1533		4436		-90		90

		8/10/01		10184		0		1		-1		14520																				1633		4336		100		-100

		8/13/01		10124		0		1		-1		14520																				1573		4396		-60		60

		8/14/01		10074		0		1		-1		14520																				1523		4446		-50		50

		8/16/01		10074		0		1		-1		14520																				1523		4446		0		0

		8/17/01		10024		1		0		-1		14520																				1473		4496		-50		50

		8/20/01		10054		0		0		1		-5588																				1503		4466		30		-30

		8/21/01		10044		1		0		1		-5588																				1493		4456		-10		-10

		8/22/01		10104		0		1		1		-5588																				1553		4516		60		60

		8/23/01		10124		0		1		-1		14660																				1573		4536		20		20

		8/24/01		10074		1		0		-1		14660																				1523		4586		-50		50

		8/27/01		10195		1		0		1		-5730																				1644		4465		121		-121

		37131		10335		1		0		1		-5730																				1784		4605		140		140

		37132		10325		0		0		1		-5730																				1774		4595		-10		-10

		37133		10425		0		1		1		-5730																				1874		4695		100		100

		37134		10245		0		0		-1		14760																				1694		4515		-180		-180

		37137		10174		1		0		-1		14760																				1623		4586		-71		71

		37138		10315		0		0		1		-5870																				1764		4445		141		-141

		37139		10425		0		1		1		-5870																				1874		4555		110		110

		37140		10305		1		0		-1		14740																				1754		4435		-120		-120

		37141		10475		0		0		1		-6210																				1924		4265		170		-170

		37144		10626		0		0		1		-6210																				2075		4416		151		151

		37145		10796		0		1		1		-6210																				2245		4586		170		170

		37146		10375		0		1		-1		14540																				1824		4165		-421		-421

		37147		10174		1		0		-1		14540																				1623		4366		-201		201

		37148		10375		0		1		1		-6210																				1824		4165		201		-201

		37151		10034		0		0		-1		13858																				1483		3824		-341		-341

		37152		10124		1		0		-1		13858																				1573		3734		90		-90

		37153		10626		0		1		1		-7394																				2075		3232		502		-502

		37154		10425		0		1		-1		13456																				1874		3031		-201		-201

		37155		10225		0		0		-1		13456																				1674		3231		-200		200

		37158		10235		0		1		-1		13456																				1684		3221		10		-10

		37159		10084		1		0		-1		13456																				1533		3372		-151		151

		37160		10164		1		0		1		-6872																				1613		3292		80		-80

		37161		10365		0		0		1		-6872																				1814		3493		201		201

		37162		10345		0		1		1		-6872																				1794		3473		-20		-20

		37165		10174		1		0		-1		13476																				1623		3302		-171		-171

		37166		10235		1		0		1		-6994																				1684		3241		61		-61

		37167		10425		1		0		1		-6994																				1874		3431		190		190

		37168		10495		1		0		1		-6994																				1944		3501		70		70

		37172		10676		0		1		1		-6994																				2125		3682		181		181

		37173		10575		0		1		-1		14156																				2024		3581		-101		-101

		37174		10475		0		1		-1		14156																				1924		3681		-100		100

		37175		10575		0		0		-1		14156																				2024		3581		100		-100

		37176		10485		0		0		-1		14156																				1934		3671		-90		90

		37179		10475		0		0		-1		14156																				1924		3681		-10		10

		37180		10435		1		0		-1		14156																				1884		3721		-40		40

		37181		10445		0		1		1		-6734																				1894		3711		10		-10

		37182		10235		0		0		-1		13736																				1684		3501		-210		-210

		37183		10295		0		1		-1		13736																				1744		3441		60		-60

		37186		10275		0		0		-1		13736																				1724		3461		-20		20

		37187		10315		0		1		-1		13736																				1764		3421		40		-40

		37188		10275		0		1		-1		13736																				1724		3461		-40		40

		37189		10134		0		1		-1		13736																				1583		3602		-141		141

		37190		10034		0		1		-1		13736																				1483		3702		-100		100

		37193		9874		0		1		-1		13736																				1323		3862		-160		160

		37194		9723		0		0		-1		13736																				1172		4013		-151		151

		37195		9773		1		0		-1		13736																				1222		3963		50		-50

		37197		9924		0		1		1		-6112																				1373		3812		151		-151

		37200		9784		0		1		-1		13456																				1233		3672		-140		-140

		37201		9773		1		0		-1		13456																				1222		3683		-11		11

		37202		9824		1		0		1		-6192																				1273		3632		51		-51

		37203		9834		1		0		1		-6192																				1283		3642		10		10

		37204		10014		0		0		1		-6192																				1463		3822		180		180

		37207		10044		0		0		1		-6192																				1493		3852		30		30

		37208		9974		0		1		1		-6192																				1423		3782		-70		-70

		37209		9824		0		1		-1		13456																				1273		3632		-150		-150

		37210		9773		0		1		-1		13456																				1222		3683		-51		51

		37211		9623		0		1		-1		13456																				1072		3833		-150		150

		37214		9613		1		0		-1		13456																				1062		3843		-10		10

		37215		9703		0		1		1		-5950																				1152		3753		90		-90

		37216		9543		1		0		-1		13136																				992		3593		-160		-160

		37217		9603		0		0		1		-6070																				1052		3533		60		-60

		37218		9573		0		0		1		-6070																				1022		3503		-30		-30

		37221		9603		0		0		1		-6070																				1052		3533		30		30

		37222		9603		1		0		1		-6070																				1052		3533		0		0

		37223		9613		0		1		1		-6070																				1062		3543		10		10

		37224		9523		1		0		-1		12976																				972		3453		-90		-90

		37225		9543		0		1		1		-6110																				992		3433		20		-20

		37228		9583		0		0		-1		13056																				1032		3473		40		40

		37229		9573		0		1		-1		13056																				1022		3483		-10		10

		37230		9573		0		1		-1		13056																				1022		3483		0		0

		37231		9533		1		0		-1		13056																				982		3523		-40		40

		37232		9543		1		0		1		-6030																				992		3513		10		-10

		37235		9583		0		1		1		-6030																				1032		3553		40		40

		37236		9523		0		1		-1		13016																				972		3493		-60		-60

		37237		9403		1		0		-1		13016																				852		3613		-120		120

		37238		9583		0		1		1		-6150																				1032		3433		180		-180

		37239		9523		0		1		-1		12896																				972		3373		-60		-60

		37242		9383		0		1		-1		12896																				832		3513		-140		140

		37243		9403		0		1		-1		12896																				852		3493		20		-20

		37244		9423		0		1		-1		12896																				872		3473		20		-20

		37245		9342		1		0		-1		12896																				791		3554		-81		81

		37246		9523		0		1		1		-6150																				972		3373		181		-181

		37252		9302		1		0		-1		12454																				751		3152		-221		-221

		37253		9563		0		1		1		-6672																				1012		2891		261		-261

		37258		9543		0		1		-1		12414																				992		2871		-20		-20

		37259		9403		0		0		-1		12414																				852		3011		-140		140

		37260		9443		0		1		-1		12414																				892		2971		40		-40

		37263		9443		0		1		-1		12414																				892		2971		0		0

		37264		9322		0		1		-1		12414																				771		3092		-121		121

		37265		9222		0		1		-1		12414																				671		3192		-100		100

		37266		9022		1		0		-1		12414																				471		3392		-200		200

		37267		9122		1		0		1		-5830																				571		3292		100		-100

		37270		9423		0		1		1		-5830																				872		3593		301		301

		37271		9322		1		0		-1		12814																				771		3492		-101		-101

		37272		9623		0		1		1		-6432																				1072		3191		301		-301

		37273		9603		0		0		-1		12774																				1052		3171		-20		-20

		37274		9623		1		0		-1		12774																				1072		3151		20		-20

		37277		9663		0		0		1		-6552																				1112		3111		40		-40

		37278		9723		0		1		1		-6552																				1172		3171		60		60

		37279		9663		0		1		-1		12774																				1112		3111		-60		-60

		37280		9583		0		0		-1		12774																				1032		3191		-80		80

		37281		9663		0		1		-1		12774																				1112		3111		80		-80

		37284		9643		0		1		-1		12774																				1092		3131		-20		20

		37285		9583		0		1		-1		12774																				1032		3191		-60		60

		37286		9483		1		0		-1		12774																				932		3291		-100		100

		37287		9583		1		0		1		-6392																				1032		3191		100		-100

		37288		9824		1		0		1		-6392																				1273		3432		241		241

		37291		9864		0		1		1		-6392																				1313		3472		40		40

		37292		9824		1		0		-1		13256																				1273		3432		-40		-40

		37293		9984		0		1		1		-6712																				1433		3272		160		-160

		37294		9924		0		1		-1		13136																				1373		3212		-60		-60

		37295		9864		0		1		-1		13136																				1313		3272		-60		60

		37298		9804		1		0		-1		13136																				1253		3332		-60		60

		37300		9844		1		0		1		-6552																				1293		3292		40		-40

		37301		9944		1		0		1		-6552																				1393		3392		100		100

		37302		10064		0		0		1		-6552																				1513		3512		120		120

		37305		10064		0		0		1		-6552																				1513		3512		0		0

		37306		10044		0		0		1		-6552																				1493		3492		-20		-20

		37307		10144		0		1		1		-6552																				1593		3592		100		100

		37308		10124		0		0		-1		13696																				1573		3572		-20		-20

		37309		10104		0		1		-1		13696																				1553		3592		-20		20

		37312		10024		1		0		-1		13696																				1473		3672		-80		80

		37313		10044		1		0		1		-6392																				1493		3652		20		-20

		37314		10164		0		0		1		-6392																				1613		3772		120		120

		37315		10124		0		1		1		-6392																				1573		3732		-40		-40

		37316		10184		0		1		-1		13976																				1633		3792		60		60

		37319		10205		0		1		-1		13976																				1654		3771		21		-21

		37320		10084		0		0		-1		13976																				1533		3892		-121		121

		37321		10084		0		0		-1		13976																				1533		3892		0		0

		37322		10084		0		0		-1		13976																				1533		3892		0		0

		37323		10124		1		0		-1		13976																				1573		3852		40		-40

		37326		10144		0		0		1		-6312																				1593		3832		20		-20

		37327		10144		1		0		1		-6312																				1593		3832		0		0

		37328		10164		0		0		1		-6312																				1613		3852		20		20

		37329		10225		0		1		1		-6312																				1674		3913		61		61

		37330		10144		1		0		-1		13976																				1593		3832		-81		-81

		37333		10305		0		1		1		-6634																				1754		3671		161		-161

		37334		10385		1		0		-1		14136																				1834		3751		80		80

		37335		10485		1		0		1		-6834																				1934		3651		100		-100

		37336		10646		0		1		1		-6834																				2095		3812		161		161

		37337		10565		1		0		-1		14296																				2014		3731		-81		-81

		37340		10646		1		0		1		-6996																				2095		3650		81		-81

		37341		10626		0		0		1		-6996																				2075		3630		-20		-20

		37342		10686		1		0		1		-6996																				2135		3690		60		60

		37343		10766		0		1		1		-6996																				2215		3770		80		80

		37348		10605		0		1		-1		14214																				2054		3609		-161		-161

		37349		10626		0		1		-1		14214																				2075		3588		21		-21

		37350		10666		1		0		-1		14214																				2115		3548		40		-40

		37351		10846		1		0		1		-7478																				2295		3368		180		-180

		37354		10946		0		1		1		-7478																				2395		3468		100		100

		37355		10946		0		0		-1		14414																				2395		3468		0		0

		37356		10966		1		0		-1		14414																				2415		3448		20		-20

		37357		11006		0		0		1		-7598																				2455		3408		40		-40

		37358		11027		0		0		1		-7598																				2476		3429		21		21

		37361		10445		1		0		1		-7598																				1894		2847		-582		-582

		37362		10746		0		1		1		-7598																				2195		3148		301		301

		37363		10626		0		1		-1		13654																				2075		3028		-120		-120

		37364		10605		0		1		-1		13654																				2054		3049		-21		21

		37365		10425		0		0		-1		13654																				1874		3229		-180		180

		37368		10465		1		0		-1		13654																				1914		3189		40		-40

		37369		10525		0		0		1		-7396																				1974		3129		60		-60

		37370		10525		1		0		1		-7396																				1974		3129		0		0

		37372		10545		1		0		1		-7396																				1994		3149		20		20

		37375		10746		0		1		1		-7396																				2195		3350		201		201

		37376		10766		1		0		-1		14136																				2215		3370		20		20

		37378		11006		0		1		1		-7876																				2455		3130		240		-240

		37379		10666		1		0		-1		13456																				2115		2790		-340		-340

		37382		10605		0		1		1		-7754																				2054		2851		-61		61

		37383		10646		0		0		-1		13538																				2095		2892		41		41

		37384		10646		0		0		-1		13538																				2095		2892		0		0

		37385		10706		1		0		-1		13538																				2155		2832		60		-60

		37386		10846		1		0		1		-8154																				2295		2692		140		-140

		37389		10886		0		0		1		-8154																				2335		2732		40		40

		37390		10886		1		0		1		-8154																				2335		2732		0		0

		37391		11087		1		0		1		-8154																				2536		2933		201		201

		37392		11187		0		1		1		-8154																				2636		3033		100		100

		37393		11006		0		0		-1		13858																				2455		2852		-181		-181

		37396		10986		1		0		-1		13858																				2435		2872		-20		20

		37397		11327		1		0		1		-8796																				2776		2531		341		-341

		37398		11568		1		0		1		-8796																				3017		2772		241		241

		37399		11788		0		0		1		-8796																				3237		2992		220		220

		37400		11728		1		0		1		-8796																				3177		2932		-60		-60

		37403		11808		1		0		1		-8796																				3257		3012		80		80

		37404		11909		1		0		1		-8796																				3358		3113		101		101

		37405		12049		0		1		1		-8796																				3498		3253		140		140

		37407		11949		0		1		-1		15102																				3398		3153		-100		-100

		37410		11828		0		1		-1		15102																				3277		3274		-121		121

		37411		11628		0		1		-1		15102																				3077		3474		-200		200

		37412		11488		1		0		-1		15102																				2937		3614		-140		140

		37413		11828		1		0		1		-8554																				3277		3274		340		-340

		37414		12109		0		1		1		-8554																				3558		3555		281		281

		37418		12029		0		0		-1		15504																				3478		3475		-80		-80

		37419		12029		0		1		-1		15504																				3478		3475		0		0

		37420		11808		0		1		-1		15504																				3257		3696		-221		221

		37421		11548		0		1		-1		15504																				2997		3956		-260		260

		37424		11548		0		0		-1		15504																				2997		3956		0		0

		37425		11648		1		0		-1		15504																				3097		3856		100		-100

		37426		11728		0		0		1		-7952																				3177		3776		80		-80

		37427		11588		0		1		1		-7952																				3037		3636		-140		-140

		37428		11548		0		1		0		3596																				2997		3596		-40		-40





Brisa2

		



Buy and hold

Negociação



Cimpor1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5934		0		0		0		0				Resultado final:				2271				"Buy and hold":				379								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5950		0		0		0		0								11.33								1.89				0		0		0		0		0.00		0.00		0.00

		6/14/00		5934		0		1		0		0				Nº. de negócios:				67												-16		0		-16		0		-0.08		0.00		0.00

		6/15/00		5742		1		0		0		0																				-209		0		-192		0		-1.04		0.00		0.00

		6/16/00		6415		1		0		1		-6415																				465		0		674		0		2.32		0.00		-3.36

		6/19/00		6415		0		1		1		-6415																				465		0		0		0		2.32		0.00		-3.36

		6/20/00		6258		1		0		0		-157																				308		-157.177888		-157		-157		1.54		-0.78		-4.14

		6/21/00		6303		0		1		1		-6460																				353		-157.177888		45		0		1.76		-0.78		-4.37

		6/23/00		6207		0		1		0		-253																				257		-253.409248		-96		-96		1.28		-1.26		-4.85

		6/26/00		6194		0		0		0		-253																				244		-253.409248		-13		0		1.22		-1.26		-4.78

		6/27/00		6156		0		0		0		-253																				205		-253.409248		-38		0		1.02		-1.26		-4.59

		6/28/00		6149		1		0		0		-253																				199		-253.409248		-6		0		0.99		-1.26		-4.56

		6/29/00		6175		1		0		1		-6428																				225		-253.409248		26		0		1.12		-1.26		-4.69

		6/30/00		6335		1		0		1		-6428																				385		-93.023648		160		160		1.92		-0.46		-3.89

		7/3/00		6383		1		0		1		-6428																				433		-44.907968		48		48		2.16		-0.22		-3.65

		7/4/00		6415		1		0		1		-6428																				465		-12.830848		32		32		2.32		-0.06		-3.49

		7/5/00		6560		0		0		1		-6428																				609		131.516192		144		144		3.04		0.66		-2.77

		7/6/00		6550		0		1		1		-6428																				600		121.893056		-10		-10		2.99		0.61		-2.82

		7/7/00		6451		1		0		0		22				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						500		22.453984		-99		-99		2.50		0.11		-3.31

		7/10/00		6486		1		0		1		-6464				7353				0.005501328						0.74						536		22.453984		35		0		2.67		0.11		-3.49

		7/11/00		6563		0		0		1		-6464																				613		99.439072		77		77		3.06		0.50		-3.10

		7/12/00		6576		0		0		1		-6464																				626		112.26992		13		13		3.12		0.56		-3.04

		7/13/00		6573		0		0		1		-6464				Sharpe Ratio (SR):																622		109.062208		-3		-3		3.10		0.54		-3.06

		7/14/00		6576		0		0		1		-6464				Média do retorno:								SR(BH)*:		SR(N)*:						626		112.26992		3		3		3.12		0.56		-3.04

		7/17/00		6579		0		0		1		-6464				1405.32		2058.05						1.166		2.715						629		115.477632		3		3		3.14		0.58		-3.02

		7/18/00		6592		0		0		1		-6464				Desv. padrão do retorno:																642		128.30848		13		13		3.20		0.64		-2.96

		7/19/00		6582		0		0		1		-6464				1205.58		757.99						SR(BH)**:		SR(N)**:						632		118.685344		-10		-10		3.15		0.59		-3.01

		7/20/00		6736		0		0		1		-6464												0.005		0.037						786		272.65552		154		154		3.92		1.36		-2.24

		7/21/00		6784		1		0		1		-6464				Notas:																834		320.7712		48		48		4.16		1.60		-2.00

		7/24/00		7057		1		0		1		-6464																				1107		593.42672		273		273		5.52		2.96		-0.64

		7/25/00		7362		0		0		1		-6464				- Ret(BH): Retorno do Buy and Hold.																1411		898.15936		305		305		7.04		4.48		0.88

		7/26/00		7253		1		0		1		-6464				- Ret(N): Retorno da Negociação.																1302		789.097152		-109		-109		6.50		3.94		0.34

		7/27/00		7458		0		0		1		-6464				- Baseline para a SR: 0%.																1508		994.39072		205		205		7.52		4.96		1.36

		7/28/00		7564		0		1		1		-6464																				1613		1100.245216		106		106		8.05		5.49		1.89

		7/31/00		7282		0		0		0		818																				1331		817.96656		-282		-282		6.64		4.08		0.48

		8/1/00		7346		0		1		0		818																				1395		817.96656		64		0		6.96		4.08		0.16

		8/2/00		7301		0		0		0		818																				1350		817.96656		-45		0		6.74		4.08		0.38

		8/3/00		7304		1		0		0		818																				1354		817.96656		3		0		6.75		4.08		0.37

		8/4/00		7378		1		0		1		-6560																				1427		817.96656		74		0		7.12		4.08		0.00

		8/7/00		7432		0		0		1		-6560																				1482		872.497664		55		55		7.39		4.35		0.27

		8/8/00		7506		0		0		1		-6560																				1556		946.27504		74		74		7.76		4.72		0.64

		8/9/00		7506		0		0		1		-6560																				1556		946.27504		0		0		7.76		4.72		0.64

		8/10/00		7519		0		0		1		-6560																				1569		959.105888		13		13		7.82		4.78		0.70

		8/11/00		7509		1		0		1		-6560																				1559		949.482752		-10		-10		7.78		4.74		0.66

		8/14/00		7538		1		0		1		-6560																				1588		978.35216		29		29		7.92		4.88		0.80

		8/16/00		7622		1		0		1		-6560																				1671		1061.752672		83		83		8.34		5.30		1.22

		8/17/00		7673		1		0		1		-6560																				1723		1113.076064		51		51		8.59		5.55		1.47

		8/18/00		7779		0		0		1		-6560																				1828		1218.93056		106		106		9.12		6.08		2.00

		8/21/00		7779		1		0		1		-6560																				1828		1218.93056		0		0		9.12		6.08		2.00

		8/22/00		8006		0		0		1		-6560																				2056		1446.678112		228		228		10.26		7.22		3.14

		8/23/00		7929		0		0		1		-6560																				1979		1369.693024		-77		-77		9.87		6.83		2.75

		8/24/00		7763		1		0		1		-6560																				1812		1202.892		-167		-167		9.04		6.00		1.92

		8/25/00		7968		0		1		1		-6560																				2018		1408.185568		205		205		10.06		7.02		2.94

		8/28/00		7920		0		1		0		1360																				1970		1360.069888		-48		-48		9.82		6.78		2.70

		8/29/00		7817		0		0		0		1360																				1867		1360.069888		-103		0		9.31		6.78		3.22

		8/30/00		7830		0		1		0		1360																				1880		1360.069888		13		0		9.38		6.78		3.15

		8/31/00		7788		0		1		0		1360																				1838		1360.069888		-42		0		9.17		6.78		3.36

		9/1/00		7699		0		1		0		1360																				1748		1360.069888		-90		0		8.72		6.78		3.81

		9/4/00		7557		0		0		0		1360																				1607		1360.069888		-141		0		8.02		6.78		4.51

		9/5/00		7580		0		0		0		1360																				1630		1360.069888		22		0		8.13		6.78		4.40

		9/6/00		7602		1		0		0		1360																				1652		1360.069888		22		0		8.24		6.78		4.29

		9/7/00		7715		1		0		1		-6354																				1764		1360.069888		112		0		8.80		6.78		3.73

		9/8/00		7974		0		1		1		-6354																				2024		1619.89456		260		260		10.10		8.08		5.02

		9/11/00		7878		0		0		0		1524																				1928		1523.6632		-96		-96		9.62		7.60		4.54

		9/12/00		7910		0		1		0		1524																				1960		1523.6632		32		0		9.78		7.60		4.38

		9/13/00		7872		0		0		0		1524																				1921		1523.6632		-38		0		9.58		7.60		4.58

		9/14/00		7859		1		0		0		1524																				1909		1523.6632		-13		0		9.52		7.60		4.64

		9/15/00		7910		0		0		1		-6387																				1960		1523.6632		51		0		9.78		7.60		4.38

		9/18/00		7891		1		0		1		-6387																				1941		1504.416928		-19		-19		9.68		7.50		4.29

		9/19/00		7955		1		0		1		-6387																				2005		1568.571168		64		64		10.00		7.82		4.61

		9/20/00		7997		1		0		1		-6387																				2047		1610.271424		42		42		10.21		8.03		4.82

		9/21/00		8125		1		0		1		-6387																				2175		1738.579904		128		128		10.85		8.67		5.46

		9/22/00		8067		1		0		1		-6387																				2117		1680.841088		-58		-58		10.56		8.38		5.17

		9/25/00		8119		1		0		1		-6387																				2168		1732.16448		51		51		10.82		8.64		5.42

		9/26/00		8180		1		0		1		-6387																				2229		1793.111008		61		61		11.12		8.94		5.73

		9/27/00		8212		1		0		1		-6387																				2261		1825.188128		32		32		11.28		9.10		5.89

		9/28/00		8218		1		0		1		-6387																				2268		1831.603552		6		6		11.31		9.14		5.92

		9/29/00		8276		1		0		1		-6387																				2326		1889.342368		58		58		11.60		9.42		6.21

		10/2/00		8282		0		1		1		-6387																				2332		1895.757792		6		6		11.63		9.46		6.24

		10/3/00		8196		1		0		0		1809																				2245		1809.149568		-87		-87		11.20		9.02		5.81

		10/4/00		8263		1		0		1		-6454																				2313		1809.149568		67		0		11.54		9.02		5.47

		10/6/00		8295		1		0		1		-6454																				2345		1841.226688		32		32		11.70		9.18		5.63

		10/9/00		8263		1		0		1		-6454																				2313		1809.149568		-32		-32		11.54		9.02		5.47

		10/10/00		8324		0		0		1		-6454																				2374		1870.096096		61		61		11.84		9.33		5.78

		10/11/00		8308		0		1		1		-6454																				2358		1854.057536		-16		-16		11.76		9.25		5.70

		10/12/00		8215		0		0		0		1761																				2265		1761.033888		-93		-93		11.30		8.78		5.23

		10/13/00		8173		0		0		0		1761																				2223		1761.033888		-42		0		11.09		8.78		5.44

		10/16/00		8122		0		0		0		1761																				2172		1761.033888		-51		0		10.83		8.78		5.70

		10/17/00		8340		0		0		0		1761																				2390		1761.033888		218		0		11.92		8.78		4.61

		10/18/00		8253		1		0		0		1761																				2303		1761.033888		-87		0		11.49		8.78		5.04

		10/19/00		8340		0		0		1		-6579																				2390		1761.033888		87		0		11.92		8.78		4.61

		10/20/00		8340		0		1		1		-6579																				2390		1761.033888		0		0		11.92		8.78		4.61

		10/23/00		8311		0		1		0		1732																				2361		1732.16448		-29		-29		11.78		8.64		4.46

		10/24/00		8212		0		0		0		1732																				2261		1732.16448		-99		0		11.28		8.64		4.96

		10/25/00		8183		1		0		0		1732																				2233		1732.16448		-29		0		11.14		8.64		5.10

		10/26/00		8340		0		0		1		-6608																				2390		1732.16448		157		0		11.92		8.64		4.32

		10/27/00		8340		0		0		1		-6608																				2390		1732.16448		0		0		11.92		8.64		4.32

		10/30/00		8298		0		0		1		-6608																				2348		1690.464224		-42		-42		11.71		8.43		4.11

		10/31/00		8391		1		0		1		-6608																				2441		1783.487872		93		93		12.18		8.90		4.58

		11/2/00		8443		0		1		1		-6608																				2492		1834.811264		51		51		12.43		9.15		4.83

		11/3/00		8372		0		0		0		1764																				2422		1764.2416		-71		-71		12.08		8.80		4.48

		11/6/00		8398		0		0		0		1764																				2447		1764.2416		26		0		12.21		8.80		4.35

		11/7/00		8356		0		0		0		1764																				2406		1764.2416		-42		0		12.00		8.80		4.56

		11/8/00		8385		1		0		0		1764																				2435		1764.2416		29		0		12.14		8.80		4.42

		11/9/00		8404		0		0		1		-6640																				2454		1764.2416		19		0		12.24		8.80		4.32

		11/10/00		8430		0		0		1		-6640																				2480		1789.903296		26		26		12.37		8.93		4.45

		11/13/00		8382		0		0		1		-6640																				2431		1741.787616		-48		-48		12.13		8.69		4.21

		11/14/00		8414		1		0		1		-6640																				2464		1773.864736		32		32		12.29		8.85		4.37

		11/15/00		8423		0		0		1		-6640																				2473		1783.487872		10		10		12.34		8.90		4.42

		11/16/00		8363		0		0		1		-6640																				2412		1722.541344		-61		-61		12.03		8.59		4.11

		11/17/00		8423		0		0		1		-6640																				2473		1783.487872		61		61		12.34		8.90		4.42

		11/20/00		8404		0		1		1		-6640																				2454		1764.2416		-19		-19		12.24		8.80		4.32

		11/21/00		8398		1		0		0		1758																				2447		1757.826176		-6		-6		12.21		8.77		4.29

		11/22/00		8353		0		0		1		-6595																				2403		1757.826176		-45		0		11.98		8.77		4.51

		11/23/00		8372		1		0		1		-6595																				2422		1777.072448		19		19		12.08		8.86		4.61

		11/24/00		8388		0		0		1		-6595																				2438		1793.111008		16		16		12.16		8.94		4.69

		11/27/00		8391		1		0		1		-6595																				2441		1796.31872		3		3		12.18		8.96		4.70

		11/28/00		8388		1		0		1		-6595																				2438		1793.111008		-3		-3		12.16		8.94		4.69

		11/29/00		8414		0		1		1		-6595																				2464		1818.772704		26		26		12.29		9.07		4.82

		11/30/00		8391		1		0		0		1796																				2441		1796.31872		-22		-22		12.18		8.96		4.70

		12/4/00		8423		1		0		1		-6627																				2473		1796.31872		32		0		12.34		8.96		4.54

		12/5/00		8439		0		0		1		-6627																				2489		1812.35728		16		16		12.42		9.04		4.62

		12/6/00		8472		0		1		1		-6627																				2521		1844.4344		32		32		12.58		9.20		4.78

		12/7/00		8456		0		0		0		1828																				2505		1828.39584		-16		-16		12.50		9.12		4.70

		12/11/00		8494		0		0		0		1828																				2544		1828.39584		38		0		12.69		9.12		4.51

		12/12/00		8456		0		0		0		1828																				2505		1828.39584		-38		0		12.50		9.12		4.70

		12/13/00		8456		0		0		0		1828																				2505		1828.39584		0		0		12.50		9.12		4.70

		12/14/00		8459		1		0		0		1828																				2508		1828.39584		3		0		12.51		9.12		4.69

		12/15/00		8497		0		0		1		-6669																				2547		1828.39584		38		0		12.70		9.12		4.50

		12/18/00		8504		0		1		1		-6669																				2553		1834.811264		6		6		12.74		9.15		4.53

		12/19/00		8475		0		0		0		1806																				2524		1805.941856		-29		-29		12.59		9.01		4.38

		12/20/00		8500		0		1		0		1806																				2550		1805.941856		26		0		12.72		9.01		4.26

		12/21/00		8500		1		0		0		1806																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/22/00		8500		0		0		1		-6694																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/27/00		8407		0		0		1		-6694																				2457		1712.918208		-93		-93		12.26		8.54		3.79

		12/28/00		8504		0		0		1		-6694																				2553		1809.149568		96		96		12.74		9.02		4.27

		12/29/00		8516		0		0		1		-6694																				2566		1821.980416		13		13		12.80		9.09		4.34

		1/2/01		8427		0		0		1		-6694																				2476		1732.16448		-90		-90		12.35		8.64		3.89

		1/3/01		8472		0		1		1		-6694																				2521		1777.072448		45		45		12.58		8.86		4.11

		1/4/01		8340		0		0		0		1646																				2390		1645.556256		-132		-132		11.92		8.21		3.46

		1/5/01		8186		0		0		0		1646																				2236		1645.556256		-154		0		11.15		8.21		4.22

		1/8/01		8385		0		1		0		1646																				2435		1645.556256		199		0		12.14		8.21		3.23

		1/9/01		8202		1		0		0		1646																				2252		1645.556256		-183		0		11.23		8.21		4.14

		1/10/01		8279		1		0		1		-6634																				2329		1645.556256		77		0		11.62		8.21		3.76

		1/11/01		8456		1		0		1		-6634																				2505		1821.980416		176		176		12.50		9.09		4.64

		1/12/01		8504		1		0		1		-6634																				2553		1870.096096		48		48		12.74		9.33		4.88

		1/15/01		8549		1		0		1		-6634																				2598		1915.004064		45		45		12.96		9.55		5.10

		1/16/01		8504		0		0		1		-6634																				2553		1870.096096		-45		-45		12.74		9.33		4.88

		1/17/01		8533		1		0		1		-6634																				2582		1898.965504		29		29		12.88		9.47		5.02

		1/18/01		8581		0		0		1		-6634																				2630		1947.081184		48		48		13.12		9.71		5.26

		1/19/01		8581		0		1		1		-6634																				2630		1947.081184		0		0		13.12		9.71		5.26

		1/22/01		8456		1		0		0		1822																				2505		1821.980416		-125		-125		12.50		9.09		4.64

		1/23/01		8587		1		0		1		-6765																				2637		1821.980416		132		0		13.15		9.09		3.98

		1/24/01		8581		1		0		1		-6765																				2630		1815.564992		-6		-6		13.12		9.06		3.95

		1/25/01		8767		1		0		1		-6765																				2816		2001.612288		186		186		14.05		9.98		4.88

		1/26/01		8917		1		0		1		-6765																				2967		2152.374752		151		151		14.80		10.74		5.63

		1/29/01		8982		0		0		1		-6765																				3031		2216.528992		64		64		15.12		11.06		5.95

		1/30/01		8953		1		0		1		-6765																				3002		2187.659584		-29		-29		14.98		10.91		5.81

		1/31/01		8985		1		0		1		-6765																				3034		2219.736704		32		32		15.14		11.07		5.97

		2/1/01		9302		0		0		1		-6765																				3352		2537.300192		318		318		16.72		12.66		7.55

		2/2/01		9367		1		0		1		-6765																				3416		2601.454432		64		64		17.04		12.98		7.87

		2/5/01		9302		1		0		1		-6765																				3352		2537.300192		-64		-64		16.72		12.66		7.55

		2/6/01		9399		0		0		1		-6765																				3448		2633.531552		96		96		17.20		13.14		8.03

		2/7/01		9399		0		0		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/8/01		9399		0		1		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/9/01		9017		0		1		0		2252																				3067		2251.813824		-382		-382		15.30		11.23		6.13

		2/12/01		8683		0		0		0		2252																				2733		2251.813824		-334		0		13.63		11.23		7.79

		2/13/01		8658		1		0		0		2252																				2707		2251.813824		-26		0		13.50		11.23		7.92

		2/14/01		8600		1		0		1		-6348																				2650		2251.813824		-58		0		13.22		11.23		8.21

		2/15/01		8664		1		0		1		-6348																				2714		2315.968064		64		64		13.54		11.55		8.53

		2/16/01		8828		1		0		1		-6348																				2877		2479.561376		164		164		14.35		12.37		9.34

		2/19/01		8837		1		0		1		-6348																				2887		2489.184512		10		10		14.40		12.42		9.39

		2/20/01		9142		0		0		1		-6348																				3192		2793.917152		305		305		15.92		13.94		10.91

		2/21/01		9087		1		0		1		-6348																				3137		2739.386048		-55		-55		15.65		13.66		10.64

		2/22/01		9103		1		0		1		-6348																				3153		2755.424608		16		16		15.73		13.74		10.72

		2/23/01		9190		1		0		1		-6348																				3240		2842.032832		87		87		16.16		14.18		11.15

		2/26/01		9225		1		0		1		-6348																				3275		2877.317664		35		35		16.34		14.35		11.33

		2/28/01		9354		1		0		1		-6348																				3403		3005.626144		128		128		16.98		14.99		11.97

		3/1/01		9354		1		0		1		-6348																				3403		3005.626144		0		0		16.98		14.99		11.97

		3/2/01		9444		0		0		1		-6348																				3493		3095.44208		90		90		17.42		15.44		12.42

		3/5/01		9431		1		0		1		-6348																				3480		3082.611232		-13		-13		17.36		15.38		12.35

		3/6/01		9623		0		1		1		-6348																				3673		3275.073952		192		192		18.32		16.34		13.31

		3/7/01		9594		0		0		0		3246																				3644		3246.204544		-29		-29		18.18		16.19		13.17

		3/8/01		9559		1		0		0		3246																				3609		3246.204544		-35		0		18.00		16.19		13.34

		3/9/01		9623		0		0		1		-6377																				3673		3246.204544		64		0		18.32		16.19		13.02

		3/12/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/13/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/14/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/15/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/16/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/19/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/20/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/21/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/22/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/23/01		9572		0		1		1		-6377																				3622		3194.881152		-51		-51		18.06		15.94		12.77

		3/26/01		9498		0		1		0		3121																				3548		3121.103776		-74		-74		17.70		15.57		12.40

		3/27/01		9360		1		0		0		3121																				3410		3121.103776		-138		0		17.01		15.57		13.09

		3/28/01		9655		1		0		1		-6534																				3705		3121.103776		295		0		18.48		15.57		11.62

		3/29/01		10268		0		0		1		-6534																				4318		3733.776766		613		613		21.54		18.62		14.67

		3/30/01		10634		1		0		1		-6534																				4683		4099.455936		366		366		23.36		20.45		16.50

		4/2/01		10942		1		0		1		-6534																				4991		4407.396286		308		308		24.90		21.98		18.03

		4/3/01		11387		0		0		1		-6534																				5437		4853.268256		446		446		27.12		24.21		20.26

		4/4/01		11246		0		1		1		-6534																				5296		4712.128926		-141		-141		26.42		23.50		19.55

		4/5/01		11227		0		0		0		4693																				5277		4692.882656		-19		-19		26.32		23.41		19.46

		4/6/01		10970		1		0		0		4693																				5020		4692.882656		-257		0		25.04		23.41		20.74

		4/9/01		10906		0		0		1		-6213																				4956		4692.882656		-64		0		24.72		23.41		21.06

		4/10/01		10929		0		0		1		-6213																				4978		4715.336636		22		22		24.83		23.52		21.17

		4/11/01		10393		0		1		1		-6213																				4443		4179.648736		-536		-536		22.16		20.85		18.50

		4/12/01		9110		0		1		0		2897																				3160		2896.563936		-1283		-1283		15.76		14.45		12.10

		4/17/01		8661		0		1		0		2897																				2711		2896.563936		-449		0		13.52		14.45		14.34

		4/18/01		8391		0		1		0		2897																				2441		2896.563936		-269		0		12.18		14.45		15.68

		4/19/01		8164		1		0		0		2897																				2213		2896.563936		-228		0		11.04		14.45		16.82

		4/20/01		8805		0		0		1		-5909																				2855		2896.563936		642		0		14.24		14.45		13.62

		4/23/01		8404		0		0		1		-5909																				2454		2495.599936		-401		-401		12.24		12.45		11.62

		4/24/01		8661		1		0		1		-5909																				2711		2752.216896		257		257		13.52		13.73		12.90

		4/26/01		8946		1		0		1		-5909																				2996		3037.703264		285		285		14.94		15.15		14.32

		4/27/01		8917		0		1		1		-5909																				2967		3008.833856		-29		-29		14.80		15.01		14.18

		4/30/01		8603		0		0		0		2694																				2653		2694.47808		-314		-314		13.23		13.44		12.61

		5/2/01		8789		0		1		0		2694																				2839		2694.47808		186		0		14.16		13.44		11.68

		5/3/01		8500		0		0		0		2694																				2550		2694.47808		-289		0		12.72		13.44		13.12

		5/4/01		8552		1		0		0		2694																				2601		2694.47808		51		0		12.98		13.44		12.86

		5/7/01		8581		1		0		1		-5886																				2630		2694.47808		29		0		13.12		13.44		12.72

		5/8/01		8674		0		0		1		-5886																				2723		2787.501728		93		93		13.58		13.90		13.18

		5/9/01		8645		0		1		1		-5886																				2694		2758.63232		-29		-29		13.44		13.76		13.04

		5/10/01		8568		0		1		0		2682																				2617		2681.647232		-77		-77		13.06		13.38		12.66

		5/11/01		8398		0		1		0		2682																				2447		2681.647232		-170		0		12.21		13.38		13.50

		5/14/01		8116		0		0		0		2682																				2165		2681.647232		-282		0		10.80		13.38		14.91

		5/15/01		8212		1		0		0		2682																				2261		2681.647232		96		0		11.28		13.38		14.43

		5/16/01		8247		1		0		1		-5565																				2297		2681.647232		35		0		11.46		13.38		14.26

		5/17/01		8308		0		1		1		-5565																				2358		2742.59376		61		61		11.76		13.68		14.56

		5/18/01		8019		0		1		0		2454																				2069		2453.89968		-289		-289		10.32		12.24		13.12

		5/21/01		7715		0		1		0		2454																				1764		2453.89968		-305		0		8.80		12.24		14.64

		5/22/01		7509		0		0		0		2454																				1559		2453.89968		-205		0		7.78		12.24		15.66

		5/23/01		7490		1		0		0		2454																				1540		2453.89968		-19		0		7.68		12.24		15.76

		5/24/01		7702		0		0		1		-5248																				1751		2453.89968		212		0		8.74		12.24		14.70

		5/25/01		7763		1		0		1		-5248																				1812		2514.846208		61		61		9.04		12.54		15.01

		5/28/01		8337		1		0		1		-5248																				2387		3089.026656		574		574		11.90		15.41		17.87

		5/29/01		8619		0		1		1		-5248																				2669		3371.305312		282		282		13.31		16.82		19.28

		5/30/01		8090		0		0		0		2842																				2140		2842.032832		-529		-529		10.67		14.18		16.64

		5/31/01		8083		0		1		0		2842																				2133		2842.032832		-6		0		10.64		14.18		16.67

		6/1/01		7891		1		0		0		2842																				1941		2842.032832		-192		0		9.68		14.18		17.63

		6/4/01		8180		0		0		1		-5338																				2229		2842.032832		289		0		11.12		14.18		16.19

		6/5/01		8045		0		0		1		-5338																				2095		2707.308928		-135		-135		10.45		13.50		15.52

		6/6/01		8019		1		0		1		-5338																				2069		2681.647232		-26		-26		10.32		13.38		15.39

		6/7/01		7971		0		0		1		-5338																				2021		2633.531552		-48		-48		10.08		13.14		15.15

		6/8/01		7843		0		1		1		-5338																				1893		2505.223072		-128		-128		9.44		12.50		14.51

		6/11/01		7548		0		0		0		2210																				1597		2210.113568		-295		-295		7.97		11.02		13.04

		6/12/01		7631		0		0		0		2210																				1681		2210.113568		83		0		8.38		11.02		12.62

		6/13/01		7506		1		0		0		2210																				1556		2210.113568		-125		0		7.76		11.02		13.25

		6/15/01		7843		0		1		1		-5633																				1893		2210.113568		337		0		9.44		11.02		11.57

		6/18/01		7634		0		1		0		2002																				1684		2001.612288		-209		-209		8.40		9.98		10.53

		6/19/01		7378		0		1		0		2002																				1427		2001.612288		-257		0		7.12		9.98		11.81

		6/20/01		7278		0		1		0		2002																				1328		2001.612288		-99		0		6.62		9.98		12.30

		6/21/01		7275		1		0		0		2002																				1325		2001.612288		-3		0		6.61		9.98		12.32

		6/22/01		7403		0		1		1		-5402																				1453		2001.612288		128		0		7.25		9.98		11.68

		6/25/01		7349		0		0		0		1947																				1399		1947.081184		-55		-55		6.98		9.71		11.41

		6/26/01		7384		0		0		0		1947																				1434		1947.081184		35		0		7.15		9.71		11.23

		6/27/01		7362		0		1		0		1947																				1411		1947.081184		-22		0		7.04		9.71		11.34

		6/28/01		7063		0		0		0		1947																				1113		1947.081184		-298		0		5.55		9.71		12.83

		6/29/01		7073		1		0		0		1947																				1123		1947.081184		10		0		5.60		9.71		12.78

		7/2/01		7342		0		0		1		-5395																				1392		1947.081184		269		0		6.94		9.71		11.44

		7/3/01		7314		1		0		1		-5395																				1363		1918.211776		-29		-29		6.80		9.57		11.30

		7/4/01		7394		1		0		1		-5395																				1443		1998.404576		80		80		7.20		9.97		11.70

		7/5/01		7477		1		0		1		-5395																				1527		2081.805088		83		83		7.62		10.38		12.11

		7/6/01		7699		0		1		1		-5395																				1748		2303.137216		221		221		8.72		11.49		13.22

		7/9/01		7410		0		0		0		2014																				1460		2014.443136		-289		-289		7.28		10.05		11.78

		7/10/01		7458		0		1		0		2014																				1508		2014.443136		48		0		7.52		10.05		11.54

		7/11/01		7381		0		0		0		2014																				1431		2014.443136		-77		0		7.14		10.05		11.92

		7/12/01		7535		0		1		0		2014																				1585		2014.443136		154		0		7.90		10.05		11.15

		7/13/01		7471		0		0		0		2014																				1520		2014.443136		-64		0		7.58		10.05		11.47

		7/16/01		7493		1		0		0		2014																				1543		2014.443136		22		0		7.70		10.05		11.36

		7/17/01		7522		0		0		1		-5508																				1572		2014.443136		29		0		7.84		10.05		11.22

		7/18/01		7490		0		0		1		-5508																				1540		1982.366016		-32		-32		7.68		9.89		11.06

		7/19/01		7506		0		0		1		-5508																				1556		1998.404576		16		16		7.76		9.97		11.14

		7/20/01		7445		0		0		1		-5508																				1495		1937.458048		-61		-61		7.46		9.66		10.83

		7/23/01		7452		0		0		1		-5508																				1501		1943.873472		6		6		7.49		9.70		10.86

		7/24/01		7416		0		1		1		-5508																				1466		1908.58864		-35		-35		7.31		9.52		10.69

		7/25/01		7381		0		1		0		1873																				1431		1873.303808		-35		-35		7.14		9.34		10.51

		7/26/01		7163		0		0		0		1873																				1213		1873.303808		-218		0		6.05		9.34		11.60

		7/27/01		7314		1		0		0		1873																				1363		1873.303808		151		0		6.80		9.34		10.85

		7/30/01		7310		0		0		1		-5437																				1360		1873.303808		-3		0		6.78		9.34		10.86

		7/31/01		7474		0		0		1		-5437																				1524		2036.89712		164		164		7.60		10.16		11.68

		8/1/01		7426		0		1		1		-5437																				1476		1988.78144		-48		-48		7.36		9.92		11.44

		8/2/01		7426		0		1		0		1989																				1476		1988.78144		0		0		7.36		9.92		11.44

		8/3/01		6576		0		1		0		1989																				626		1988.78144		-850		0		3.12		9.92		15.68

		8/6/01		6316		0		1		0		1989																				366		1988.78144		-260		0		1.82		9.92		16.98

		8/7/01		6104		0		0		0		1989																				154		1988.78144		-212		0		0.77		9.92		18.03

		8/8/01		6098		1		0		0		1989																				148		1988.78144		-6		0		0.74		9.92		18.06

		8/9/01		6133		1		0		1		-4144																				183		1988.78144		35		0		0.91		9.92		17.89

		8/10/01		6383		1		0		1		-4144																				433		2238.982976		250		250		2.16		11.17		19.14

		8/13/01		6415		1		0		1		-4144																				465		2271.060096		32		32		2.32		11.33		19.30

		8/14/01		6897		0		0		1		-4144																				946		2752.216896		481		481		4.72		13.73		21.70

		8/16/01		6800		0		1		1		-4144																				850		2655.985536		-96		-96		4.24		13.25		21.22

		8/17/01		6537		0		1		0		2393																				587		2392.953152		-263		-263		2.93		11.94		19.90

		8/20/01		6396		0		0		0		2393																				446		2392.953152		-141		0		2.22		11.94		20.61

		8/21/01		6303		0		0		0		2393																				353		2392.953152		-93		0		1.76		11.94		21.07

		8/22/01		6415		1		0		0		2393																				465		2392.953152		112		0		2.32		11.94		20.51

		8/23/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/24/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/27/01		6464		0		0		1		-4022																				513		2441.068832		48		48		2.56		12.18		20.75

		8/28/01		6419		0		1		1		-4022																				468		2396.160864		-45		-45		2.34		11.95		20.53

		8/29/01		6332		0		0		0		2310																				382		2309.55264		-87		-87		1.90		11.52		20.10

		8/30/01		6338		0		0		0		2310																				388		2309.55264		6		0		1.94		11.52		20.06

		8/31/01		6415		0		0		0		2310																				465		2309.55264		77		0		2.32		11.52		19.68

		9/3/01		6415		0		0		0		2310																				465		2309.55264		0		0		2.32		11.52		19.68

		9/4/01		6422		0		1		0		2310																				472		2309.55264		6		0		2.35		11.52		19.65

		9/5/01		6371		0		1		0		2310																				420		2309.55264		-51		0		2.10		11.52		19.90

		9/6/01		6322		0		1		0		2310																				372		2309.55264		-48		0		1.86		11.52		20.14

		9/7/01		6146		0		1		0		2310																				196		2309.55264		-176		0		0.98		11.52		21.02

		9/10/01		5809		0		1		0		2310																				-141		2309.55264		-337		0		-0.70		11.52		22.70

		9/11/01		5690		0		1		0		2310																				-260		2309.55264		-119		0		-1.30		11.52		23.30

		9/12/01		5588		0		0		0		2310																				-362		2309.55264		-103		0		-1.81		11.52		23.81

		9/13/01		5620		1		0		0		2310																				-330		2309.55264		32		0		-1.65		11.52		23.65

		9/14/01		5655		0		0		1		-3346																				-295		2309.55264		35		0		-1.47		11.52		23.47

		9/17/01		5469		1		0		1		-3346																				-481		2123.505344		-186		-186		-2.40		10.59		22.54

		9/18/01		5591		1		0		1		-3346																				-359		2245.3984		122		122		-1.79		11.20		23.15

		9/19/01		5774		0		0		1		-3346																				-176		2428.237984		183		183		-0.88		12.11		24.06

		9/20/01		5642		0		1		1		-3346																				-308		2296.721792		-132		-132		-1.54		11.46		23.41

		9/21/01		5597		1		0		0		2252																				-353		2251.813824		-45		-45		-1.76		11.23		23.18

		9/24/01		5748		1		0		1		-3496																				-202		2251.813824		151		0		-1.01		11.23		22.43

		9/25/01		5742		0		0		1		-3496																				-209		2245.3984		-6		-6		-1.04		11.20		22.40

		9/26/01		5774		1		0		1		-3496																				-176		2277.47552		32		32		-0.88		11.36		22.56

		9/27/01		5854		0		1		1		-3496																				-96		2357.66832		80		80		-0.48		11.76		22.96

		9/28/01		5774		0		0		0		2277																				-176		2277.47552		-80		-80		-0.88		11.36		22.56

		10/1/01		5915		1		0		0		2277																				-35		2277.47552		141		0		-0.18		11.36		21.86

		10/2/01		5886		0		0		1		-3609																				-64		2277.47552		-29		0		-0.32		11.36		22.00

		10/3/01		5934		0		0		1		-3609																				-16		2325.5912		48		48		-0.08		11.60		22.24

		10/4/01		5902		1		0		1		-3609																				-48		2293.51408		-32		-32		-0.24		11.44		22.08

		10/8/01		5777		1		0		1		-3609																				-173		2168.413312		-125		-125		-0.86		10.82		21.46

		10/9/01		6104		0		0		1		-3609																				154		2495.599936		327		327		0.77		12.45		23.09

		10/10/01		6098		0		0		1		-3609																				148		2489.184512		-6		-6		0.74		12.42		23.06

		10/11/01		6101		0		0		1		-3609																				151		2492.392224		3		3		0.75		12.43		23.07

		10/12/01		6095		0		1		1		-3609																				144		2485.9768		-6		-6		0.72		12.40		23.04

		10/15/01		5921		0		1		0		2313																				-29		2312.760352		-173		-173		-0.14		11.54		22.18

		10/16/01		5742		0		1		0		2313																				-209		2312.760352		-180		0		-1.04		11.54		23.07

		10/17/01		5735		0		1		0		2313																				-215		2312.760352		-6		0		-1.07		11.54		23.10

		10/18/01		5732		1		0		0		2313																				-218		2312.760352		-3		0		-1.09		11.54		23.12

		10/19/01		5822		0		1		1		-3509																				-128		2312.760352		90		0		-0.64		11.54		22.67

		10/22/01		5774		0		0		0		2265																				-176		2264.644672		-48		-48		-0.88		11.30		22.43

		10/23/01		5748		1		0		0		2265																				-202		2264.644672		-26		0		-1.01		11.30		22.56

		10/24/01		5867		0		0		1		-3602																				-83		2264.644672		119		0		-0.42		11.30		21.97

		10/25/01		5790		1		0		1		-3602																				-160		2187.659584		-77		-77		-0.80		10.91		21.58

		10/26/01		5909		1		0		1		-3602																				-42		2306.344928		119		119		-0.21		11.50		22.18

		10/29/01		5883		0		1		1		-3602																				-67		2280.683232		-26		-26		-0.34		11.38		22.05

		10/30/01		5854		1		0		0		2252																				-96		2251.813824		-29		-29		-0.48		11.23		21.90

		10/31/01		5934		0		0		1		-3682																				-16		2251.813824		80		0		-0.08		11.23		21.50

		11/2/01		5966		0		1		1		-3682																				16		2283.890944		32		32		0.08		11.39		21.66

		11/5/01		5966		1		0		0		2284																				16		2283.890944		0		0		0.08		11.39		21.66

		11/6/01		6095		1		0		1		-3811																				144		2283.890944		128		0		0.72		11.39		21.02

		11/7/01		6133		0		0		1		-3811																				183		2322.383488		38		38		0.91		11.58		21.22

		11/8/01		6095		0		1		1		-3811																				144		2283.890944		-38		-38		0.72		11.39		21.02

		11/9/01		5950		1		0		0		2140																				0		2139.543904		-144		-144		0.00		10.67		20.30

		11/12/01		6130		1		0		1		-3990																				180		2139.543904		180		0		0.90		10.67		19.41

		11/13/01		6255		1		0		1		-3990																				305		2264.644672		125		125		1.52		11.30		20.03

		11/14/01		6245		0		1		1		-3990																				295		2255.021536		-10		-10		1.47		11.25		19.98

		11/15/01		6201		1		0		0		2210																				250		2210.113568		-45		-45		1.25		11.02		19.76

		11/16/01		6178		0		1		1		-3968																				228		2210.113568		-22		0		1.14		11.02		19.87

		11/19/01		6095		0		0		0		2127																				144		2126.713056		-83		-83		0.72		10.61		19.46

		11/20/01		6130		1		0		0		2127																				180		2126.713056		35		0		0.90		10.61		19.28

		11/21/01		6111		0		0		1		-3984																				160		2126.713056		-19		0		0.80		10.61		19.38

		11/22/01		6127		0		1		1		-3984																				176		2142.751616		16		16		0.88		10.69		19.46

		11/23/01		5966		0		0		0		1982																				16		1982.366016		-160		-160		0.08		9.89		18.66

		11/26/01		5950		1		0		0		1982																				0		1982.366016		-16		0		0.00		9.89		18.74

		11/27/01		6034		1		0		1		-4051																				83		1982.366016		83		0		0.42		9.89		18.32

		11/28/01		6107		0		1		1		-4051																				157		2056.143392		74		74		0.78		10.26		18.69

		11/29/01		6127		0		1		0		2075																				176		2075.389664		19		19		0.88		10.35		18.78

		11/30/01		6030		0		0		0		2075																				80		2075.389664		-96		0		0.40		10.35		19.26

		12/3/01		5925		1		0		0		2075																				-26		2075.389664		-106		0		-0.13		10.35		19.79

		12/4/01		6063		1		0		1		-3987																				112		2075.389664		138		0		0.56		10.35		19.10

		12/5/01		6303		0		0		1		-3987																				353		2315.968064		241		241		1.76		11.55		20.30

		12/6/01		6255		0		1		1		-3987																				305		2267.852384		-48		-48		1.52		11.31		20.06

		12/7/01		6197		1		0		0		2210																				247		2210.113568		-58		-58		1.23		11.02		19.78

		12/10/01		6255		1		0		1		-4045																				305		2210.113568		58		0		1.52		11.02		19.49

		12/11/01		6322		1		0		1		-4045																				372		2277.47552		67		67		1.86		11.36		19.82

		12/12/01		6371		0		1		1		-4045																				420		2325.5912		48		48		2.10		11.60		20.06

		12/13/01		6329		0		1		0		2284																				379		2283.890944		-42		-42		1.89		11.39		19.86

		12/14/01		6229		0		0		0		2284																				279		2283.890944		-99		0		1.39		11.39		20.35

		12/17/01		6191		0		0		0		2284																				241		2283.890944		-38		0		1.20		11.39		20.54

		12/18/01		6207		0		1		0		2284																				257		2283.890944		16		0		1.28		11.39		20.46

		12/19/01		6120		0		0		0		2284																				170		2283.890944		-87		0		0.85		11.39		20.90

		12/20/01		6130		1		0		0		2284																				180		2283.890944		10		0		0.90		11.39		20.85

		12/21/01		6152		0		1		1		-3869																				202		2283.890944		22		0		1.01		11.39		20.74

		12/27/01		6130		1		0		0		2261																				180		2261.43696		-22		-22		0.90		11.28		20.62

		12/28/01		6281		0		0		1		-4019																				330		2261.43696		151		0		1.65		11.28		19.87

		1/2/02		6303		0		0		1		-4019																				353		2283.890944		22		22		1.76		11.39		19.98

		1/3/02		6303		1		0		1		-4019																				353		2283.890944		0		0		1.76		11.39		19.98

		1/4/02		6338		1		0		1		-4019																				388		2319.175776		35		35		1.94		11.57		20.16

		1/7/02		6306		0		0		1		-4019																				356		2287.098656		-32		-32		1.78		11.41		20.00

		1/8/02		6319		0		1		1		-4019																				369		2299.929504		13		13		1.84		11.47		20.06

		1/9/02		6313		0		1		0		2294																				362		2293.51408		-6		-6		1.81		11.44		20.03

		1/10/02		6268		0		0		0		2294																				318		2293.51408		-45		0		1.58		11.44		20.26

		1/11/02		6281		1		0		0		2294																				330		2293.51408		13		0		1.65		11.44		20.19

		1/14/02		6377		0		1		1		-4083																				427		2293.51408		96		0		2.13		11.44		19.71

		1/15/02		6329		1		0		0		2245																				379		2245.3984		-48		-48		1.89		11.20		19.47

		1/16/02		6399		0		0		1		-4154																				449		2245.3984		71		0		2.24		11.20		19.12

		1/17/02		6374		1		0		1		-4154																				423		2219.736704		-26		-26		2.11		11.07		18.99

		1/18/02		6480		0		1		1		-4154																				529		2325.5912		106		106		2.64		11.60		19.52

		1/21/02		6415		0		0		0		2261																				465		2261.43696		-64		-64		2.32		11.28		19.20

		1/22/02		6403		0		0		0		2261																				452		2261.43696		-13		0		2.26		11.28		19.26

		1/23/02		6399		1		0		0		2261																				449		2261.43696		-3		0		2.24		11.28		19.28

		1/24/02		6454		0		1		1		-4192																				504		2261.43696		55		0		2.51		11.28		19.01

		1/25/02		6473		0		1		0		2281																				523		2280.683232		19		19		2.61		11.38		19.10

		1/28/02		6406		1		0		0		2281																				455		2280.683232		-67		0		2.27		11.38		19.44

		1/29/02		6448		1		0		1		-4167																				497		2280.683232		42		0		2.48		11.38		19.23

		1/30/02		6435		0		0		1		-4167																				484		2267.852384		-13		-13		2.42		11.31		19.17

		1/31/02		6451		1		0		1		-4167																				500		2283.890944		16		16		2.50		11.39		19.25

		2/1/02		6576		1		0		1		-4167																				626		2408.991712		125		125		3.12		12.02		19.87

		2/4/02		6553		0		1		1		-4167																				603		2386.537728		-22		-22		3.01		11.90		19.76

		2/5/02		6534		1		0		0		2367																				584		2367.291456		-19		-19		2.91		11.81		19.66

		2/6/02		6640		0		1		1		-4273																				690		2367.291456		106		0		3.44		11.81		19.14

		2/7/02		6489		1		0		0		2217																				539		2216.528992		-151		-151		2.69		11.06		18.38

		2/8/02		6496		0		0		1		-4279																				545		2216.528992		6		0		2.72		11.06		18.35

		2/11/02		6518		0		0		1		-4279																				568		2238.982976		22		22		2.83		11.17		18.46

		2/13/02		6512		0		1		1		-4279																				561		2232.567552		-6		-6		2.80		11.14		18.43

		2/14/02		6486		1		0		0		2207																				536		2206.905856		-26		-26		2.67		11.01		18.30

		2/15/02		6576		0		1		1		-4369																				626		2206.905856		90		0		3.12		11.01		17.86

		2/18/02		6496		0		0		0		2127																				545		2126.713056		-80		-80		2.72		10.61		17.46

		2/19/02		6502		0		1		0		2127																				552		2126.713056		6		0		2.75		10.61		17.42

		2/20/02		6448		0		0		0		2127																				497		2126.713056		-55		0		2.48		10.61		17.70

		2/21/02		6467		0		1		0		2127																				516		2126.713056		19		0		2.58		10.61		17.60

		2/22/02		6451		0		1		0		2127																				500		2126.713056		-16		0		2.50		10.61		17.68

		2/25/02		6319		1		0		0		2127																				369		2126.713056		-132		0		1.84		10.61		18.34

		2/26/02		6460		0		1		1		-4334																				510		2126.713056		141		0		2.54		10.61		17.63

		2/27/02		6387		0		1		0		2053																				436		2052.93568		-74		-74		2.18		10.24		17.26

		2/28/02		6313		1		0		0		2053																				362		2052.93568		-74		0		1.81		10.24		17.63

		3/1/02		6508		0		1		1		-4456																				558		2052.93568		196		0		2.78		10.24		16.66

		3/4/02		6438		0		1		0		1982																				488		1982.366016		-71		-71		2.43		9.89		16.30

		3/5/02		6377		1		0		0		1982																				427		1982.366016		-61		0		2.13		9.89		16.61

		3/6/02		6467		1		0		1		-4484																				516		1982.366016		90		0		2.58		9.89		16.16

		3/7/02		6608		0		1		1		-4484																				658		2123.505344		141		141		3.28		10.59		16.86

		3/8/02		6473		0		1		0		1989																				523		1988.78144		-135		-135		2.61		9.92		16.19

		3/11/02		6448		1		0		0		1989																				497		1988.78144		-26		0		2.48		9.92		16.32

		3/12/02		6435		1		0		1		-4446																				484		1988.78144		-13		0		2.42		9.92		16.38

		3/13/02		6473		0		1		1		-4446																				523		2027.273984		38		38		2.61		10.11		16.58

		3/14/02		6367		0		0		0		1921																				417		1921.419488		-106		-106		2.08		9.58		16.05

		3/15/02		6374		0		1		0		1921																				423		1921.419488		6		0		2.11		9.58		16.02

		3/18/02		6329		0		1		0		1921																				379		1921.419488		-45		0		1.89		9.58		16.24

		3/19/02		6326		0		0		0		1921																				375		1921.419488		-3		0		1.87		9.58		16.26

		3/20/02		6345		0		1		0		1921																				395		1921.419488		19		0		1.97		9.58		16.16

		3/21/02		6306		1		0		0		1921																				356		1921.419488		-38		0		1.78		9.58		16.35

		3/22/02		6319		0		0		1		-4398																				369		1921.419488		13		0		1.84		9.58		16.29

		3/25/02		6313		0		1		1		-4398																				362		1915.004064		-6		-6		1.81		9.55		16.26

		3/26/02		6277		0		0		0		1880																				327		1879.719232		-35		-35		1.63		9.38		16.08

		3/27/02		6277		1		0		0		1880																				327		1879.719232		0		0		1.63		9.38		16.08

		3/28/02		6303		0		1		1		-4423																				353		1879.719232		26		0		1.76		9.38		15.95

		4/2/02		6258		0		1		0		1835																				308		1834.811264		-45		-45		1.54		9.15		15.73

		4/3/02		6146		0		0		0		1835																				196		1834.811264		-112		0		0.98		9.15		16.29

		4/4/02		6143		0		1		0		1835																				192		1834.811264		-3		0		0.96		9.15		16.30

		4/5/02		6175		0		0		0		1835																				225		1834.811264		32		0		1.12		9.15		16.14

		4/8/02		6146		1		0		0		1835																				196		1834.811264		-29		0		0.98		9.15		16.29

		4/9/02		6156		1		0		1		-4321																				205		1834.811264		10		0		1.02		9.15		16.24

		4/10/02		6265		1		0		1		-4321																				314		1943.873472		109		109		1.57		9.70		16.78

		4/11/02		6354		0		0		1		-4321																				404		2033.689408		90		90		2.02		10.14		17.23

		4/12/02		6310		0		0		1		-4321																				359		1988.78144		-45		-45		1.79		9.92		17.01

		4/15/02		6191		1		0		1		-4321																				241		1870.096096		-119		-119		1.20		9.33		16.42

		4/16/02		6255		1		0		1		-4321																				305		1934.250336		64		64		1.52		9.65		16.74

		4/17/02		6236		1		0		1		-4321																				285		1915.004064		-19		-19		1.42		9.55		16.64

		4/18/02		6332		1		0		1		-4321																				382		2011.235424		96		96		1.90		10.03		17.12

		4/19/02		6396		0		1		1		-4321																				446		2075.389664		64		64		2.22		10.35		17.44

		4/22/02		6303		0		1		0		1982																				353		1982.366016		-93		-93		1.76		9.89		16.98

		4/23/02		6335		0		0		0		1982																				385		1982.366016		32		0		1.92		9.89		16.82

		4/24/02		6329		0		0		0		1982																				379		1982.366016		-6		0		1.89		9.89		16.85

		4/26/02		6380		0		0		0		1982																				430		1982.366016		51		0		2.14		9.89		16.59

		4/29/02		6412		0		1		0		1982																				462		1982.366016		32		0		2.30		9.89		16.43

		4/30/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/2/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/3/02		6419		1		0		0		1982																				468		1982.366016		6		0		2.34		9.89		16.40

		5/6/02		6399		1		0		1		-4417																				449		1982.366016		-19		0		2.24		9.89		16.50

		5/7/02		6784		0		0		1		-4417																				834		2367.291456		385		385		4.16		11.81		18.42

		5/8/02		6794		0		0		1		-4417																				844		2376.914592		10		10		4.21		11.86		18.46

		5/9/02		6842		1		0		1		-4417																				892		2425.030272		48		48		4.45		12.10		18.70

		5/10/02		7214		1		0		1		-4417																				1264		2797.124864		372		372		6.30		13.95		20.56

		5/13/02		7474		0		0		1		-4417																				1524		3056.949536		260		260		7.60		15.25		21.86

		5/14/02		7371		0		0		1		-4417																				1421		2954.302752		-103		-103		7.09		14.74		21.34

		5/15/02		7346		0		1		1		-4417																				1395		2928.641056		-26		-26		6.96		14.61		21.22

		5/16/02		6961		0		1		0		2544																				1010		2543.715616		-385		-385		5.04		12.69		19.30

		5/17/02		6557		1		0		0		2544																				606		2543.715616		-404		0		3.02		12.69		21.31

		5/20/02		6845		0		0		1		-4302																				895		2543.715616		289		0		4.46		12.69		19.87

		5/21/02		6784		0		1		1		-4302																				834		2482.769088		-61		-61		4.16		12.38		19.57

		5/22/02		6605		0		0		0		2303																				654		2303.137216		-180		-180		3.26		11.49		18.67

		5/23/02		6640		1		0		0		2303																				690		2303.137216		35		0		3.44		11.49		18.50

		5/24/02		6993		0		0		1		-4690																				1043		2303.137216		353		0		5.20		11.49		16.74

		5/27/02		6836		1		0		1		-4690																				885		2145.959328		-157		-157		4.42		10.70		15.95

		5/28/02		7336		0		0		1		-4690																				1386		2646.3624		500		500		6.91		13.20		18.45

		5/29/02		7246		0		1		1		-4690																				1296		2556.546464		-90		-90		6.46		12.75		18.00

		5/31/02		7073		0		1		0		2383																				1123		2383.330016		-173		-173		5.60		11.89		17.14

		6/3/02		6733		0		0		0		2383																				783		2383.330016		-340		0		3.90		11.89		18.83

		6/4/02		6714		0		0		0		2383																				763		2383.330016		-19		0		3.81		11.89		18.93

		6/5/02		6743		1		0		0		2383																				792		2383.330016		29		0		3.95		11.89		18.78

		6/6/02		6861		0		1		1		-4478																				911		2383.330016		119		0		4.54		11.89		18.19

		6/7/02		6675		0		1		0		2197																				725		2197.28272		-186		-186		3.62		10.96		17.26

		6/11/02		6624		0		1		0		2197																				674		2197.28272		-51		0		3.36		10.96		17.52

		6/12/02		6371		0		1		0		2197																				420		2197.28272		-253		0		2.10		10.96		18.78

		6/13/02		6204		0		1		0		2197																				253		2197.28272		-167		0		1.26		10.96		19.62

		6/14/02		6220		0		1		0		2197																				269		2197.28272		16		0		1.34		10.96		19.54

		6/17/02		6245		0		0		0		2197																				295		2197.28272		26		0		1.47		10.96		19.41

		6/18/02		6143		1		0		0		2197																				192		2197.28272		-103		0		0.96		10.96		19.92

		6/19/02		6255		1		0		1		-4058																				305		2197.28272		112		0		1.52		10.96		19.36

		6/20/02		6448		0		0		1		-4058																				497		2389.74544		192		192		2.48		11.92		20.32

		6/21/02		6329		0		1		0		2271																				379		2271.060096		-119		-119		1.89		11.33		19.73





Cimpor1

		



Buy and hold

Negociação1

Negociação2



Cimpor2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5934		0		0		0		0				Resultado final:				3955				"Buy and hold":				379								Ret(BH)		Ret(N)

		6/13/00		5950		0		0		0		0								19.73								1.89				0		0		0		0

		6/14/00		5934		0		1		0		0				Nº. de negócios:				134												-16		0		-16		0

		6/15/00		5742		1		0		-1		5742																				-209		0		-192		0

		6/16/00		6415		1		0		1		-7089																				465		-673.61952		674		-674

		6/19/00		6415		0		1		1		-7089																				465		-673.61952		0		0

		6/20/00		6258		1		0		-1		5427																				308		-830.797408		-157		-157

		6/21/00		6303		0		1		1		-7179																				353		-875.705376		45		-45

		6/23/00		6207		0		1		-1		5235																				257		-971.936736		-96		-96

		6/26/00		6194		0		0		-1		5235																				244		-959.105888		-13		13

		6/27/00		6156		0		0		-1		5235																				205		-920.613344		-38		38

		6/28/00		6149		1		0		-1		5235																				199		-914.19792		-6		6

		6/29/00		6175		1		0		1		-7115																				225		-939.859616		26		-26

		6/30/00		6335		1		0		1		-7115																				385		-779.474016		160		160

		7/3/00		6383		1		0		1		-7115																				433		-731.358336		48		48

		7/4/00		6415		1		0		1		-7115																				465		-699.281216		32		32

		7/5/00		6560		0		0		1		-7115																				609		-554.934176		144		144

		7/6/00		6550		0		1		1		-7115																				600		-564.557312		-10		-10

		7/7/00		6451		1		0		-1		5787																				500		-663.996384		-99		-99

		7/10/00		6486		1		0		1		-7185																				536		-699.281216		35		-35

		7/11/00		6563		0		0		1		-7185																				613		-622.296128		77		77

		7/12/00		6576		0		0		1		-7185																				626		-609.46528		13		13

		7/13/00		6573		0		0		1		-7185				Sharpe Ratio (SR):																622		-612.672992		-3		-3

		7/14/00		6576		0		0		1		-7185				Média do retorno:								SR(BH)*:		SR(N)*:						626		-609.46528		3		3

		7/17/00		6579		0		0		1		-7185				1405.32		2503.09						1.166		1.641						629		-606.257568		3		3

		7/18/00		6592		0		0		1		-7185				Desv. padrão do retorno:																642		-593.42672		13		13

		7/19/00		6582		0		0		1		-7185				1205.58		1525.75						SR(BH)**:		SR(N)**:						632		-603.049856		-10		-10

		7/20/00		6736		0		0		1		-7185												0.005		0.050						786		-449.07968		154		154

		7/21/00		6784		1		0		1		-7185				Notas:																834		-400.964		48		48

		7/24/00		7057		1		0		1		-7185																				1107		-128.30848		273		273

		7/25/00		7362		0		0		1		-7185				- Ret(BH): Retorno do Buy and Hold.																1411		176.42416		305		305

		7/26/00		7253		1		0		1		-7185				- Ret(N): Retorno da Negociação.																1302		67.361952		-109		-109

		7/27/00		7458		0		0		1		-7185				- Baseline para a SR: 0%.																1508		272.65552		205		205

		7/28/00		7564		0		1		1		-7185																				1613		378.510016		106		106

		7/31/00		7282		0		0		-1		7378																				1331		96.23136		-282		-282

		8/1/00		7346		0		1		-1		7378																				1395		32.07712		64		-64

		8/2/00		7301		0		0		-1		7378																				1350		76.985088		-45		45

		8/3/00		7304		1		0		-1		7378																				1354		73.777376		3		-3

		8/4/00		7378		1		0		1		-7378																				1427		0		74		-74

		8/7/00		7432		0		0		1		-7378																				1482		54.531104		55		55

		8/8/00		7506		0		0		1		-7378																				1556		128.30848		74		74

		8/9/00		7506		0		0		1		-7378																				1556		128.30848		0		0

		8/10/00		7519		0		0		1		-7378																				1569		141.139328		13		13

		8/11/00		7509		1		0		1		-7378																				1559		131.516192		-10		-10

		8/14/00		7538		1		0		1		-7378																				1588		160.3856		29		29

		8/16/00		7622		1		0		1		-7378																				1671		243.786112		83		83

		8/17/00		7673		1		0		1		-7378																				1723		295.109504		51		51

		8/18/00		7779		0		0		1		-7378																				1828		400.964		106		106

		8/21/00		7779		1		0		1		-7378																				1828		400.964		0		0

		8/22/00		8006		0		0		1		-7378																				2056		628.711552		228		228

		8/23/00		7929		0		0		1		-7378																				1979		551.726464		-77		-77

		8/24/00		7763		1		0		1		-7378																				1812		384.92544		-167		-167

		8/25/00		7968		0		1		1		-7378																				2018		590.219008		205		205

		8/28/00		7920		0		1		-1		8462																				1970		542.103328		-48		-48

		8/29/00		7817		0		0		-1		8462																				1867		644.750112		-103		103

		8/30/00		7830		0		1		-1		8462																				1880		631.919264		13		-13

		8/31/00		7788		0		1		-1		8462																				1838		673.61952		-42		42

		9/1/00		7699		0		1		-1		8462																				1748		763.435456		-90		90

		9/4/00		7557		0		0		-1		8462																				1607		904.574784		-141		141

		9/5/00		7580		0		0		-1		8462																				1630		882.1208		22		-22

		9/6/00		7602		1		0		-1		8462																				1652		859.666816		22		-22

		9/7/00		7715		1		0		1		-6967																				1764		747.396896		112		-112

		9/8/00		7974		0		1		1		-6967																				2024		1007.221568		260		260

		9/11/00		7878		0		0		-1		8789																				1928		910.990208		-96		-96

		9/12/00		7910		0		1		-1		8789																				1960		878.913088		32		-32

		9/13/00		7872		0		0		-1		8789																				1921		917.405632		-38		38

		9/14/00		7859		1		0		-1		8789																				1909		930.23648		-13		13

		9/15/00		7910		0		0		1		-7031																				1960		878.913088		51		-51

		9/18/00		7891		1		0		1		-7031																				1941		859.666816		-19		-19

		9/19/00		7955		1		0		1		-7031																				2005		923.821056		64		64

		9/20/00		7997		1		0		1		-7031																				2047		965.521312		42		42

		9/21/00		8125		1		0		1		-7031																				2175		1093.829792		128		128

		9/22/00		8067		1		0		1		-7031																				2117		1036.090976		-58		-58

		9/25/00		8119		1		0		1		-7031																				2168		1087.414368		51		51

		9/26/00		8180		1		0		1		-7031																				2229		1148.360896		61		61

		9/27/00		8212		1		0		1		-7031																				2261		1180.438016		32		32

		9/28/00		8218		1		0		1		-7031																				2268		1186.85344		6		6

		9/29/00		8276		1		0		1		-7031																				2326		1244.592256		58		58

		10/2/00		8282		0		1		1		-7031																				2332		1251.00768		6		6

		10/3/00		8196		1		0		-1		9360																				2245		1164.399456		-87		-87

		10/4/00		8263		1		0		1		-7166																				2313		1097.037504		67		-67

		10/6/00		8295		1		0		1		-7166																				2345		1129.114624		32		32

		10/9/00		8263		1		0		1		-7166																				2313		1097.037504		-32		-32

		10/10/00		8324		0		0		1		-7166																				2374		1157.984032		61		61

		10/11/00		8308		0		1		1		-7166																				2358		1141.945472		-16		-16

		10/12/00		8215		0		0		-1		9264																				2265		1048.921824		-93		-93

		10/13/00		8173		0		0		-1		9264																				2223		1090.62208		-42		42

		10/16/00		8122		0		0		-1		9264																				2172		1141.945472		-51		51

		10/17/00		8340		0		0		-1		9264																				2390		923.821056		218		-218

		10/18/00		8253		1		0		-1		9264																				2303		1010.42928		-87		87

		10/19/00		8340		0		0		1		-7416																				2390		923.821056		87		-87

		10/20/00		8340		0		1		1		-7416																				2390		923.821056		0		0

		10/23/00		8311		0		1		-1		9206																				2361		894.951648		-29		-29

		10/24/00		8212		0		0		-1		9206																				2261		994.39072		-99		99

		10/25/00		8183		1		0		-1		9206																				2233		1023.260128		-29		29

		10/26/00		8340		0		0		1		-7474																				2390		866.08224		157		-157

		10/27/00		8340		0		0		1		-7474																				2390		866.08224		0		0

		10/30/00		8298		0		0		1		-7474																				2348		824.381984		-42		-42

		10/31/00		8391		1		0		1		-7474																				2441		917.405632		93		93

		11/2/00		8443		0		1		1		-7474																				2492		968.729024		51		51

		11/3/00		8372		0		0		-1		9270																				2422		898.15936		-71		-71

		11/6/00		8398		0		0		-1		9270																				2447		872.497664		26		-26

		11/7/00		8356		0		0		-1		9270																				2406		914.19792		-42		42

		11/8/00		8385		1		0		-1		9270																				2435		885.328512		29		-29

		11/9/00		8404		0		0		1		-7538																				2454		866.08224		19		-19

		11/10/00		8430		0		0		1		-7538																				2480		891.743936		26		26

		11/13/00		8382		0		0		1		-7538																				2431		843.628256		-48		-48

		11/14/00		8414		1		0		1		-7538																				2464		875.705376		32		32

		11/15/00		8423		0		0		1		-7538																				2473		885.328512		10		10

		11/16/00		8363		0		0		1		-7538																				2412		824.381984		-61		-61

		11/17/00		8423		0		0		1		-7538																				2473		885.328512		61		61

		11/20/00		8404		0		1		1		-7538																				2454		866.08224		-19		-19

		11/21/00		8398		1		0		-1		9257																				2447		859.666816		-6		-6

		11/22/00		8353		0		0		1		-7448																				2403		904.574784		-45		45

		11/23/00		8372		1		0		1		-7448																				2422		923.821056		19		19

		11/24/00		8388		0		0		1		-7448																				2438		939.859616		16		16

		11/27/00		8391		1		0		1		-7448																				2441		943.067328		3		3

		11/28/00		8388		1		0		1		-7448																				2438		939.859616		-3		-3

		11/29/00		8414		0		1		1		-7448																				2464		965.521312		26		26

		11/30/00		8391		1		0		-1		9334																				2441		943.067328		-22		-22

		12/4/00		8423		1		0		1		-7512																				2473		910.990208		32		-32

		12/5/00		8439		0		0		1		-7512																				2489		927.028768		16		16

		12/6/00		8472		0		1		1		-7512																				2521		959.105888		32		32

		12/7/00		8456		0		0		-1		9399																				2505		943.067328		-16		-16

		12/11/00		8494		0		0		-1		9399																				2544		904.574784		38		-38

		12/12/00		8456		0		0		-1		9399																				2505		943.067328		-38		38

		12/13/00		8456		0		0		-1		9399																				2505		943.067328		0		0

		12/14/00		8459		1		0		-1		9399																				2508		939.859616		3		-3

		12/15/00		8497		0		0		1		-7596																				2547		901.367072		38		-38

		12/18/00		8504		0		1		1		-7596																				2553		907.782496		6		6

		12/19/00		8475		0		0		-1		9354																				2524		878.913088		-29		-29

		12/20/00		8500		0		1		-1		9354																				2550		853.251392		26		-26

		12/21/00		8500		1		0		-1		9354																				2550		853.251392		0		0

		12/22/00		8500		0		0		1		-7647																				2550		853.251392		0		0

		12/27/00		8407		0		0		1		-7647																				2457		760.227744		-93		-93

		12/28/00		8504		0		0		1		-7647																				2553		856.459104		96		96

		12/29/00		8516		0		0		1		-7647																				2566		869.289952		13		13

		1/2/01		8427		0		0		1		-7647																				2476		779.474016		-90		-90

		1/3/01		8472		0		1		1		-7647																				2521		824.381984		45		45

		1/4/01		8340		0		0		-1		9033																				2390		692.865792		-132		-132

		1/5/01		8186		0		0		-1		9033																				2236		846.835968		-154		154

		1/8/01		8385		0		1		-1		9033																				2435		647.957824		199		-199

		1/9/01		8202		1		0		-1		9033																				2252		830.797408		-183		183

		1/10/01		8279		1		0		1		-7525																				2329		753.81232		77		-77

		1/11/01		8456		1		0		1		-7525																				2505		930.23648		176		176

		1/12/01		8504		1		0		1		-7525																				2553		978.35216		48		48

		1/15/01		8549		1		0		1		-7525																				2598		1023.260128		45		45

		1/16/01		8504		0		0		1		-7525																				2553		978.35216		-45		-45

		1/17/01		8533		1		0		1		-7525																				2582		1007.221568		29		29

		1/18/01		8581		0		0		1		-7525																				2630		1055.337248		48		48

		1/19/01		8581		0		1		1		-7525																				2630		1055.337248		0		0

		1/22/01		8456		1		0		-1		9386																				2505		930.23648		-125		-125

		1/23/01		8587		1		0		1		-7788																				2637		798.720288		132		-132

		1/24/01		8581		1		0		1		-7788																				2630		792.304864		-6		-6

		1/25/01		8767		1		0		1		-7788																				2816		978.35216		186		186

		1/26/01		8917		1		0		1		-7788																				2967		1129.114624		151		151

		1/29/01		8982		0		0		1		-7788																				3031		1193.268864		64		64

		1/30/01		8953		1		0		1		-7788																				3002		1164.399456		-29		-29

		1/31/01		8985		1		0		1		-7788																				3034		1196.476576		32		32

		2/1/01		9302		0		0		1		-7788																				3352		1514.040064		318		318

		2/2/01		9367		1		0		1		-7788																				3416		1578.194304		64		64

		2/5/01		9302		1		0		1		-7788																				3352		1514.040064		-64		-64

		2/6/01		9399		0		0		1		-7788																				3448		1610.271424		96		96

		2/7/01		9399		0		0		1		-7788																				3448		1610.271424		0		0

		2/8/01		9399		0		1		1		-7788																				3448		1610.271424		0		0

		2/9/01		9017		0		1		-1		10245																				3067		1228.553696		-382		-382

		2/12/01		8683		0		0		-1		10245																				2733		1562.155744		-334		334

		2/13/01		8658		1		0		-1		10245																				2707		1587.81744		-26		26

		2/14/01		8600		1		0		1		-6954																				2650		1645.556256		-58		58

		2/15/01		8664		1		0		1		-6954																				2714		1709.710496		64		64

		2/16/01		8828		1		0		1		-6954																				2877		1873.303808		164		164

		2/19/01		8837		1		0		1		-6954																				2887		1882.926944		10		10

		2/20/01		9142		0		0		1		-6954																				3192		2187.659584		305		305

		2/21/01		9087		1		0		1		-6954																				3137		2133.12848		-55		-55

		2/22/01		9103		1		0		1		-6954																				3153		2149.16704		16		16

		2/23/01		9190		1		0		1		-6954																				3240		2235.775264		87		87

		2/26/01		9225		1		0		1		-6954																				3275		2271.060096		35		35

		2/28/01		9354		1		0		1		-6954																				3403		2399.368576		128		128

		3/1/01		9354		1		0		1		-6954																				3403		2399.368576		0		0

		3/2/01		9444		0		0		1		-6954																				3493		2489.184512		90		90

		3/5/01		9431		1		0		1		-6954																				3480		2476.353664		-13		-13

		3/6/01		9623		0		1		1		-6954																				3673		2668.816384		192		192

		3/7/01		9594		0		0		-1		12234																				3644		2639.946976		-29		-29

		3/8/01		9559		1		0		-1		12234																				3609		2675.231808		-35		35

		3/9/01		9623		0		0		1		-7012																				3673		2611.077568		64		-64

		3/12/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/13/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/14/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/15/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/16/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/19/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/20/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/21/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/22/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/23/01		9572		0		1		1		-7012																				3622		2559.754176		-51		-51

		3/26/01		9498		0		1		-1		11984																				3548		2485.9768		-74		-74

		3/27/01		9360		1		0		-1		11984																				3410		2623.908416		-138		138

		3/28/01		9655		1		0		1		-7326																				3705		2328.798912		295		-295

		3/29/01		10268		0		0		1		-7326																				4318		2941.471902		613		613

		3/30/01		10634		1		0		1		-7326																				4683		3307.151072		366		366

		4/2/01		10942		1		0		1		-7326																				4991		3615.091422		308		308

		4/3/01		11387		0		0		1		-7326																				5437		4060.963392		446		446

		4/4/01		11246		0		1		1		-7326																				5296		3919.824062		-141		-141

		4/5/01		11227		0		0		-1		15128																				5277		3900.577792		-19		-19

		4/6/01		10970		1		0		-1		15128																				5020		4157.194752		-257		257

		4/9/01		10906		0		0		1		-6685																				4956		4221.348992		-64		64

		4/10/01		10929		0		0		1		-6685																				4978		4243.802972		22		22

		4/11/01		10393		0		1		1		-6685																				4443		3708.115072		-536		-536

		4/12/01		9110		0		1		-1		11535																				3160		2425.030272		-1283		-1283

		4/17/01		8661		0		1		-1		11535																				2711		2874.109952		-449		449

		4/18/01		8391		0		1		-1		11535																				2441		3143.55776		-269		269

		4/19/01		8164		1		0		-1		11535																				2213		3371.305312		-228		228

		4/20/01		8805		0		0		1		-6075																				2855		2729.762912		642		-642

		4/23/01		8404		0		0		1		-6075																				2454		2328.798912		-401		-401

		4/24/01		8661		1		0		1		-6075																				2711		2585.415872		257		257

		4/26/01		8946		1		0		1		-6075																				2996		2870.90224		285		285

		4/27/01		8917		0		1		1		-6075																				2967		2842.032832		-29		-29

		4/30/01		8603		0		0		-1		11131																				2653		2527.677056		-314		-314

		5/2/01		8789		0		1		-1		11131																				2839		2341.62976		186		-186

		5/3/01		8500		0		0		-1		11131																				2550		2630.32384		-289		289

		5/4/01		8552		1		0		-1		11131																				2601		2579.000448		51		-51

		5/7/01		8581		1		0		1		-6030																				2630		2550.13104		29		-29

		5/8/01		8674		0		0		1		-6030																				2723		2643.154688		93		93

		5/9/01		8645		0		1		1		-6030																				2694		2614.28528		-29		-29

		5/10/01		8568		0		1		-1		11105																				2617		2537.300192		-77		-77

		5/11/01		8398		0		1		-1		11105																				2447		2707.308928		-170		170

		5/14/01		8116		0		0		-1		11105																				2165		2989.587584		-282		282

		5/15/01		8212		1		0		-1		11105																				2261		2893.356224		96		-96

		5/16/01		8247		1		0		1		-5389																				2297		2858.071392		35		-35

		5/17/01		8308		0		1		1		-5389																				2358		2919.01792		61		61

		5/18/01		8019		0		1		-1		10650																				2069		2630.32384		-289		-289

		5/21/01		7715		0		1		-1		10650																				1764		2935.05648		-305		305

		5/22/01		7509		0		0		-1		10650																				1559		3140.350048		-205		205

		5/23/01		7490		1		0		-1		10650																				1540		3159.59632		-19		19

		5/24/01		7702		0		0		1		-4754																				1751		2947.887328		212		-212

		5/25/01		7763		1		0		1		-4754																				1812		3008.833856		61		61

		5/28/01		8337		1		0		1		-4754																				2387		3583.014304		574		574

		5/29/01		8619		0		1		1		-4754																				2669		3865.29296		282		282

		5/30/01		8090		0		0		-1		11426																				2140		3336.02048		-529		-529

		5/31/01		8083		0		1		-1		11426																				2133		3342.435904		-6		6

		6/1/01		7891		1		0		-1		11426																				1941		3534.898624		-192		192

		6/4/01		8180		0		0		1		-4933																				2229		3246.204544		289		-289

		6/5/01		8045		0		0		1		-4933																				2095		3111.48064		-135		-135

		6/6/01		8019		1		0		1		-4933																				2069		3085.818944		-26		-26

		6/7/01		7971		0		0		1		-4933																				2021		3037.703264		-48		-48

		6/8/01		7843		0		1		1		-4933																				1893		2909.394784		-128		-128

		6/11/01		7548		0		0		-1		10162																				1597		2614.28528		-295		-295

		6/12/01		7631		0		0		-1		10162																				1681		2530.884768		83		-83

		6/13/01		7506		1		0		-1		10162																				1556		2655.985536		-125		125

		6/15/01		7843		0		1		1		-5524																				1893		2319.175776		337		-337

		6/18/01		7634		0		1		-1		9745																				1684		2110.674496		-209		-209

		6/19/01		7378		0		1		-1		9745																				1427		2367.291456		-257		257

		6/20/01		7278		0		1		-1		9745																				1328		2466.730528		-99		99

		6/21/01		7275		1		0		-1		9745																				1325		2469.93824		-3		3

		6/22/01		7403		0		1		1		-5062																				1453		2341.62976		128		-128

		6/25/01		7349		0		0		-1		9636																				1399		2287.098656		-55		-55

		6/26/01		7384		0		0		-1		9636																				1434		2251.813824		35		-35

		6/27/01		7362		0		1		-1		9636																				1411		2274.267808		-22		22

		6/28/01		7063		0		0		-1		9636																				1113		2572.585024		-298		298

		6/29/01		7073		1		0		-1		9636																				1123		2562.961888		10		-10

		7/2/01		7342		0		0		1		-5049																				1392		2293.51408		269		-269

		7/3/01		7314		1		0		1		-5049																				1363		2264.644672		-29		-29

		7/4/01		7394		1		0		1		-5049																				1443		2344.837472		80		80

		7/5/01		7477		1		0		1		-5049																				1527		2428.237984		83		83

		7/6/01		7699		0		1		1		-5049																				1748		2649.570112		221		221

		7/9/01		7410		0		0		-1		9771																				1460		2360.876032		-289		-289

		7/10/01		7458		0		1		-1		9771																				1508		2312.760352		48		-48

		7/11/01		7381		0		0		-1		9771																				1431		2389.74544		-77		77

		7/12/01		7535		0		1		-1		9771																				1585		2235.775264		154		-154

		7/13/01		7471		0		0		-1		9771																				1520		2299.929504		-64		64

		7/16/01		7493		1		0		-1		9771																				1543		2277.47552		22		-22

		7/17/01		7522		0		0		1		-5273																				1572		2248.606112		29		-29

		7/18/01		7490		0		0		1		-5273																				1540		2216.528992		-32		-32

		7/19/01		7506		0		0		1		-5273																				1556		2232.567552		16		16

		7/20/01		7445		0		0		1		-5273																				1495		2171.621024		-61		-61

		7/23/01		7452		0		0		1		-5273																				1501		2178.036448		6		6

		7/24/01		7416		0		1		1		-5273																				1466		2142.751616		-35		-35

		7/25/01		7381		0		1		-1		9488																				1431		2107.466784		-35		-35

		7/26/01		7163		0		0		-1		9488																				1213		2325.5912		-218		218

		7/27/01		7314		1		0		-1		9488																				1363		2174.828736		151		-151

		7/30/01		7310		0		0		1		-5132																				1360		2178.036448		-3		3

		7/31/01		7474		0		0		1		-5132																				1524		2341.62976		164		164

		8/1/01		7426		0		1		1		-5132																				1476		2293.51408		-48		-48

		8/2/01		7426		0		1		-1		9719																				1476		2293.51408		0		0

		8/3/01		6576		0		1		-1		9719																				626		3143.55776		-850		850

		8/6/01		6316		0		1		-1		9719																				366		3403.382432		-260		260

		8/7/01		6104		0		0		-1		9719																				154		3615.091424		-212		212

		8/8/01		6098		1		0		-1		9719																				148		3621.506848		-6		6

		8/9/01		6133		1		0		1		-2547																				183		3586.222016		35		-35

		8/10/01		6383		1		0		1		-2547																				433		3836.423552		250		250

		8/13/01		6415		1		0		1		-2547																				465		3868.500672		32		32

		8/14/01		6897		0		0		1		-2547																				946		4349.657472		481		481

		8/16/01		6800		0		1		1		-2547																				850		4253.426112		-96		-96

		8/17/01		6537		0		1		-1		10528																				587		3990.393728		-263		-263

		8/20/01		6396		0		0		-1		10528																				446		4131.533056		-141		141

		8/21/01		6303		0		0		-1		10528																				353		4224.556704		-93		93

		8/22/01		6415		1		0		-1		10528																				465		4112.286784		112		-112

		8/23/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/24/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/27/01		6464		0		0		1		-2303																				513		4160.402464		48		48

		37131		6419		0		1		1		-2303																				468		4115.494496		-45		-45

		37132		6332		0		0		-1		10361																				382		4028.886272		-87		-87

		37133		6338		0		0		-1		10361																				388		4022.470848		6		-6

		37134		6415		0		0		-1		10361																				465		3945.48576		77		-77

		37137		6415		0		0		-1		10361																				465		3945.48576		0		0

		37138		6422		0		1		-1		10361																				472		3939.070336		6		-6

		37139		6371		0		1		-1		10361																				420		3990.393728		-51		51

		37140		6322		0		1		-1		10361																				372		4038.509408		-48		48

		37141		6146		0		1		-1		10361																				196		4214.933568		-176		176

		37144		5809		0		1		-1		10361																				-141		4551.743328		-337		337

		37145		5690		0		1		-1		10361																				-260		4670.428672		-119		119

		37146		5588		0		0		-1		10361																				-362		4773.075456		-103		103

		37147		5620		1		0		-1		10361																				-330		4740.998336		32		-32

		37148		5655		0		0		1		-949																				-295		4705.713504		35		-35

		37151		5469		1		0		1		-949																				-481		4519.666208		-186		-186

		37152		5591		1		0		1		-949																				-359		4641.559264		122		122

		37153		5774		0		0		1		-949																				-176		4824.398848		183		183

		37154		5642		0		1		1		-949																				-308		4692.882656		-132		-132

		37155		5597		1		0		-1		10245																				-353		4647.974688		-45		-45

		37158		5748		1		0		1		-1251																				-202		4497.212224		151		-151

		37159		5742		0		0		1		-1251																				-209		4490.7968		-6		-6

		37160		5774		1		0		1		-1251																				-176		4522.87392		32		32

		37161		5854		0		1		1		-1251																				-96		4603.06672		80		80

		37162		5774		0		0		-1		10297																				-176		4522.87392		-80		-80

		37165		5915		1		0		-1		10297																				-35		4381.734592		141		-141

		37166		5886		0		0		1		-1476																				-64		4410.604		-29		29

		37167		5934		0		0		1		-1476																				-16		4458.71968		48		48

		37168		5902		1		0		1		-1476																				-48		4426.64256		-32		-32

		37172		5777		1		0		1		-1476																				-173		4301.541792		-125		-125

		37173		6104		0		0		1		-1476																				154		4628.728416		327		327

		37174		6098		0		0		1		-1476																				148		4622.312992		-6		-6

		37175		6101		0		0		1		-1476																				151		4625.520704		3		3

		37176		6095		0		1		1		-1476																				144		4619.10528		-6		-6

		37179		5921		0		1		-1		10367																				-29		4445.888832		-173		-173

		37180		5742		0		1		-1		10367																				-209		4625.520704		-180		180

		37181		5735		0		1		-1		10367																				-215		4631.936128		-6		6

		37182		5732		1		0		-1		10367																				-218		4635.14384		-3		3

		37183		5822		0		1		1		-1277																				-128		4545.327904		90		-90

		37186		5774		0		0		-1		10271																				-176		4497.212224		-48		-48

		37187		5748		1		0		-1		10271																				-202		4522.87392		-26		26

		37188		5867		0		0		1		-1463																				-83		4404.188576		119		-119

		37189		5790		1		0		1		-1463																				-160		4327.203488		-77		-77

		37190		5909		1		0		1		-1463																				-42		4445.888832		119		119

		37193		5883		0		1		1		-1463																				-67		4420.227136		-26		-26

		37194		5854		1		0		-1		10245																				-96		4391.357728		-29		-29

		37195		5934		0		0		1		-1623																				-16		4311.164928		80		-80

		37197		5966		0		1		1		-1623																				16		4343.242048		32		32

		37200		5966		1		0		-1		10310																				16		4343.242048		0		0

		37201		6095		1		0		1		-1880																				144		4214.933568		128		-128

		37202		6133		0		0		1		-1880																				183		4253.426112		38		38

		37203		6095		0		1		1		-1880																				144		4214.933568		-38		-38

		37204		5950		1		0		-1		10021																				0		4070.586528		-144		-144

		37207		6130		1		0		1		-2239																				180		3890.954656		180		-180

		37208		6255		1		0		1		-2239																				305		4016.055424		125		125

		37209		6245		0		1		1		-2239																				295		4006.432288		-10		-10

		37210		6201		1		0		-1		10162																				250		3961.52432		-45		-45

		37211		6178		0		1		1		-2194																				228		3983.978304		-22		22

		37214		6095		0		0		-1		9995																				144		3900.577792		-83		-83

		37215		6130		1		0		-1		9995																				180		3865.29296		35		-35

		37216		6111		0		0		1		-2226																				160		3884.539232		-19		19

		37217		6127		0		1		1		-2226																				176		3900.577792		16		16

		37218		5966		0		0		-1		9707																				16		3740.192192		-160		-160

		37221		5950		1		0		-1		9707																				0		3756.230752		-16		16

		37222		6034		1		0		1		-2361																				83		3672.83024		83		-83

		37223		6107		0		1		1		-2361																				157		3746.607616		74		74

		37224		6127		0		1		-1		9893																				176		3765.853888		19		19

		37225		6030		0		0		-1		9893																				80		3862.085248		-96		96

		37228		5925		1		0		-1		9893																				-26		3967.939744		-106		106

		37229		6063		1		0		1		-2233																				112		3830.008128		138		-138

		37230		6303		0		0		1		-2233																				353		4070.586528		241		241

		37231		6255		0		1		1		-2233																				305		4022.470848		-48		-48

		37232		6197		1		0		-1		10162																				247		3964.732032		-58		-58

		37235		6255		1		0		1		-2348																				305		3906.993216		58		-58

		37236		6322		1		0		1		-2348																				372		3974.355168		67		67

		37237		6371		0		1		1		-2348																				420		4022.470848		48		48

		37238		6329		0		1		-1		10310																				379		3980.770592		-42		-42

		37239		6229		0		0		-1		10310																				279		4080.209664		-99		99

		37242		6191		0		0		-1		10310																				241		4118.702208		-38		38

		37243		6207		0		1		-1		10310																				257		4102.663648		16		-16

		37244		6120		0		0		-1		10310																				170		4189.271872		-87		87

		37245		6130		1		0		-1		10310																				180		4179.648736		10		-10

		37246		6152		0		1		1		-1995																				202		4157.194752		22		-22

		37252		6130		1		0		-1		10265																				180		4134.740768		-22		-22

		37253		6281		0		0		1		-2297																				330		3983.978304		151		-151

		37258		6303		0		0		1		-2297																				353		4006.432288		22		22

		37259		6303		1		0		1		-2297																				353		4006.432288		0		0

		37260		6338		1		0		1		-2297																				388		4041.71712		35		35

		37263		6306		0		0		1		-2297																				356		4009.64		-32		-32

		37264		6319		0		1		1		-2297																				369		4022.470848		13		13

		37265		6313		0		1		-1		10329																				362		4016.055424		-6		-6

		37266		6268		0		0		-1		10329																				318		4060.963392		-45		45

		37267		6281		1		0		-1		10329																				330		4048.132544		13		-13

		37270		6377		0		1		1		-2425																				427		3951.901184		96		-96

		37271		6329		1		0		-1		10233																				379		3903.785504		-48		-48

		37272		6399		0		0		1		-2566																				449		3833.21584		71		-71

		37273		6374		1		0		1		-2566																				423		3807.554144		-26		-26

		37274		6480		0		1		1		-2566																				529		3913.40864		106		106

		37277		6415		0		0		-1		10265																				465		3849.2544		-64		-64

		37278		6403		0		0		-1		10265																				452		3862.085248		-13		13

		37279		6399		1		0		-1		10265																				449		3865.29296		-3		3

		37280		6454		0		1		1		-2643																				504		3810.761856		55		-55

		37281		6473		0		1		-1		10303																				523		3830.008128		19		19

		37284		6406		1		0		-1		10303																				455		3897.37008		-67		67

		37285		6448		1		0		1		-2592																				497		3855.669824		42		-42

		37286		6435		0		0		1		-2592																				484		3842.838976		-13		-13

		37287		6451		1		0		1		-2592																				500		3858.877536		16		16

		37288		6576		1		0		1		-2592																				626		3983.978304		125		125

		37291		6553		0		1		1		-2592																				603		3961.52432		-22		-22

		37292		6534		1		0		-1		10476																				584		3942.278048		-19		-19

		37293		6640		0		1		1		-2804																				690		3836.423552		106		-106

		37294		6489		1		0		-1		10175																				539		3685.661088		-151		-151

		37295		6496		0		0		1		-2816																				545		3679.245664		6		-6

		37298		6518		0		0		1		-2816																				568		3701.699648		22		22

		37300		6512		0		1		1		-2816																				561		3695.284224		-6		-6

		37301		6486		1		0		-1		10156																				536		3669.622528		-26		-26

		37302		6576		0		1		1		-2996																				626		3579.806592		90		-90

		37305		6496		0		0		-1		9995																				545		3499.613792		-80		-80

		37306		6502		0		1		-1		9995																				552		3493.198368		6		-6

		37307		6448		0		0		-1		9995																				497		3547.729472		-55		55

		37308		6467		0		1		-1		9995																				516		3528.4832		19		-19

		37309		6451		0		1		-1		9995																				500		3544.52176		-16		16

		37312		6319		1		0		-1		9995																				369		3676.037952		-132		132

		37313		6460		0		1		1		-2925																				510		3534.898624		141		-141

		37314		6387		0		1		-1		9848																				436		3461.121248		-74		-74

		37315		6313		1		0		-1		9848																				362		3534.898624		-74		74

		37316		6508		0		1		1		-3169																				558		3339.228192		196		-196

		37319		6438		0		1		-1		9707																				488		3268.658528		-71		-71

		37320		6377		1		0		-1		9707																				427		3329.605056		-61		61

		37321		6467		1		0		1		-3227																				516		3239.78912		90		-90

		37322		6608		0		1		1		-3227																				658		3380.928448		141		141

		37323		6473		0		1		-1		9719																				523		3246.204544		-135		-135

		37326		6448		1		0		-1		9719																				497		3271.86624		-26		26

		37327		6435		1		0		1		-3150																				484		3284.697088		-13		13

		37328		6473		0		1		1		-3150																				523		3323.189632		38		38

		37329		6367		0		0		-1		9585																				417		3217.335136		-106		-106

		37330		6374		0		1		-1		9585																				423		3210.919712		6		-6

		37333		6329		0		1		-1		9585																				379		3255.82768		-45		45

		37334		6326		0		0		-1		9585																				375		3259.035392		-3		3

		37335		6345		0		1		-1		9585																				395		3239.78912		19		-19

		37336		6306		1		0		-1		9585																				356		3278.281664		-38		38

		37337		6319		0		0		1		-3054																				369		3265.450816		13		-13

		37340		6313		0		1		1		-3054																				362		3259.035392		-6		-6

		37341		6277		0		0		-1		9501																				327		3223.75056		-35		-35

		37342		6277		1		0		-1		9501																				327		3223.75056		0		0

		37343		6303		0		1		1		-3105																				353		3198.088864		26		-26

		37348		6258		0		1		-1		9411																				308		3153.180896		-45		-45

		37349		6146		0		0		-1		9411																				196		3265.450816		-112		112

		37350		6143		0		1		-1		9411																				192		3268.658528		-3		3

		37351		6175		0		0		-1		9411																				225		3236.581408		32		-32

		37354		6146		1		0		-1		9411																				196		3265.450816		-29		29

		37355		6156		1		0		1		-2900																				205		3255.82768		10		-10

		37356		6265		1		0		1		-2900																				314		3364.889888		109		109

		37357		6354		0		0		1		-2900																				404		3454.705824		90		90

		37358		6310		0		0		1		-2900																				359		3409.797856		-45		-45

		37361		6191		1		0		1		-2900																				241		3291.112512		-119		-119

		37362		6255		1		0		1		-2900																				305		3355.266752		64		64

		37363		6236		1		0		1		-2900																				285		3336.02048		-19		-19

		37364		6332		1		0		1		-2900																				382		3432.25184		96		96

		37365		6396		0		1		1		-2900																				446		3496.40608		64		64

		37368		6303		0		1		-1		9707																				353		3403.382432		-93		-93

		37369		6335		0		0		-1		9707																				385		3371.305312		32		-32

		37370		6329		0		0		-1		9707																				379		3377.720736		-6		6

		37372		6380		0		0		-1		9707																				430		3326.397344		51		-51

		37375		6412		0		1		-1		9707																				462		3294.320224		32		-32

		37376		6412		0		0		-1		9707																				462		3294.320224		0		0

		37378		6412		0		0		-1		9707																				462		3294.320224		0		0

		37379		6419		1		0		-1		9707																				468		3287.9048		6		-6

		37382		6399		1		0		1		-3092																				449		3307.151072		-19		19

		37383		6784		0		0		1		-3092																				834		3692.076512		385		385

		37384		6794		0		0		1		-3092																				844		3701.699648		10		10

		37385		6842		1		0		1		-3092																				892		3749.815328		48		48

		37386		7214		1		0		1		-3092																				1264		4121.90992		372		372

		37389		7474		0		0		1		-3092																				1524		4381.734592		260		260

		37390		7371		0		0		1		-3092																				1421		4279.087808		-103		-103

		37391		7346		0		1		1		-3092																				1395		4253.426112		-26		-26

		37392		6961		0		1		-1		10829																				1010		3868.500672		-385		-385

		37393		6557		1		0		-1		10829																				606		4272.672384		-404		404

		37396		6845		0		0		1		-2861																				895		3983.978304		289		-289

		37397		6784		0		1		1		-2861																				834		3923.031776		-61		-61

		37398		6605		0		0		-1		10348																				654		3743.399904		-180		-180

		37399		6640		1		0		-1		10348																				690		3708.115072		35		-35

		37400		6993		0		0		1		-3638																				1043		3355.266752		353		-353

		37403		6836		1		0		1		-3638																				885		3198.088864		-157		-157

		37404		7336		0		0		1		-3638																				1386		3698.491936		500		500

		37405		7246		0		1		1		-3638																				1296		3608.676		-90		-90

		37407		7073		0		1		-1		10508																				1123		3435.459552		-173		-173

		37410		6733		0		0		-1		10508																				783		3775.477024		-340		340

		37411		6714		0		0		-1		10508																				763		3794.723296		-19		19

		37412		6743		1		0		-1		10508																				792		3765.853888		29		-29

		37413		6861		0		1		1		-3214																				911		3647.168544		119		-119

		37414		6675		0		1		-1		10136																				725		3461.121248		-186		-186

		37418		6624		0		1		-1		10136																				674		3512.44464		-51		51

		37419		6371		0		1		-1		10136																				420		3765.853888		-253		253

		37420		6204		0		1		-1		10136																				253		3932.654912		-167		167

		37421		6220		0		1		-1		10136																				269		3916.616352		16		-16

		37424		6245		0		0		-1		10136																				295		3890.954656		26		-26

		37425		6143		1		0		-1		10136																				192		3993.60144		-103		103

		37426		6255		1		0		1		-2374																				305		3881.33152		112		-112

		37427		6448		0		0		1		-2374																				497		4073.79424		192		192

		37428		6329		0		1		0		3955																				379		3955.108896		-119		-119





Cimpor2

		



Buy and hold

Negociação



EDP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		3729		0		0		0		0				Resultado final:				-855				"Buy and hold":				-1604								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		3759		0		0		0		0								-4.26								-8.00				0		0		0		0		0.00		0.00		0.00

		6/14/00		3785		0		0		0		0				Nº. de negócios:				71												26		0		26		0		0.13		0.00		0.00

		6/15/00		3829		0		1		0		0																				70		0		44		0		0.35		0.00		0.00

		6/16/00		3809		1		0		0		0																				50		0		-20		0		0.25		0.00		0.00

		6/19/00		3869		0		1		1		-3869																				110		0		60		0		0.55		0.00		-0.30

		6/20/00		3849		0		1		0		-20																				90		-20		-20		-20		0.45		-0.10		-0.40

		6/21/00		3809		0		0		0		-20																				50		-20		-40		0		0.25		-0.10		-0.20

		6/23/00		3799		0		1		0		-20																				40		-20		-10		0		0.20		-0.10		-0.15

		6/26/00		3749		0		1		0		-20																				-10		-20		-50		0		-0.05		-0.10		0.10

		6/27/00		3669		0		0		0		-20																				-90		-20		-80		0		-0.45		-0.10		0.50

		6/28/00		3659		0		1		0		-20																				-100		-20		-10		0		-0.50		-0.10		0.55

		6/29/00		3671		0		1		0		-20																				-88		-20		12		0		-0.44		-0.10		0.49

		6/30/00		3629		1		0		0		-20																				-130		-20		-42		0		-0.65		-0.10		0.70

		7/3/00		3633		0		0		1		-3653																				-126		-20		4		0		-0.63		-0.10		0.68

		7/4/00		3701		0		1		1		-3653																				-58		48		68		68		-0.29		0.24		1.02

		7/5/00		3689		0		1		0		36																				-70		36		-12		-12		-0.35		0.18		0.96

		7/6/00		3669		0		1		0		36																				-90		36		-20		0		-0.45		0.18		1.06

		7/7/00		3709		0		1		0		36				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-50		36		40		0		-0.25		0.18		0.86

		7/10/00		3609		0		1		0		36				2968				0.0022209909						0.32						-150		36		-100		0		-0.75		0.18		1.36

		7/11/00		3609		0		1		0		36																				-150		36		0		0		-0.75		0.18		1.36

		7/12/00		3569		0		0		0		36																				-190		36		-40		0		-0.95		0.18		1.56

		7/13/00		3609		0		1		0		36				Sharpe Ratio (SR):																-150		36		40		0		-0.75		0.18		1.36

		7/14/00		3609		0		1		0		36				Média do retorno:								SR(BH)*:		SR(N)*:						-150		36		0		0		-0.75		0.18		1.36

		7/17/00		3639		0		0		0		36				-792.07		-119.71						-1.628		-0.328						-120		36		30		0		-0.60		0.18		1.21

		7/18/00		3659		0		1		0		36				Desv. padrão do retorno:																-100		36		20		0		-0.50		0.18		1.11

		7/19/00		3609		0		0		0		36				486.51		365.37						SR(BH)**:		SR(N)**:						-150		36		-50		0		-0.75		0.18		1.36

		7/20/00		3599		0		0		0		36												-0.070		-0.063						-160		36		-10		0		-0.80		0.18		1.41

		7/21/00		3599		0		0		0		36				Notas:																-160		36		0		0		-0.80		0.18		1.41

		7/24/00		3609		0		1		0		36																				-150		36		10		0		-0.75		0.18		1.36

		7/25/00		3599		0		1		0		36				- Ret(BH): Retorno do Buy and Hold.																-160		36		-10		0		-0.80		0.18		1.41

		7/26/00		3539		0		0		0		36				- Ret(N): Retorno da Negociação.																-220		36		-60		0		-1.10		0.18		1.71

		7/27/00		3539		1		0		0		36				- Baseline para a SR: 0%.																-220		36		0		0		-1.10		0.18		1.71

		7/28/00		3649		0		0		1		-3613																				-110		36		110		0		-0.55		0.18		1.16

		7/31/00		3669		0		1		1		-3613																				-90		56		20		20		-0.45		0.28		1.26

		8/1/00		3659		0		0		0		46																				-100		46		-10		-10		-0.50		0.23		1.21

		8/2/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/3/00		3649		0		1		0		46																				-110		46		0		0		-0.55		0.23		1.26

		8/4/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/7/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/8/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/9/00		3629		0		1		0		46																				-130		46		-30		0		-0.65		0.23		1.36

		8/10/00		3629		0		1		0		46																				-130		46		0		0		-0.65		0.23		1.36

		8/11/00		3619		0		1		0		46																				-140		46		-10		0		-0.70		0.23		1.41

		8/14/00		3609		0		0		0		46																				-150		46		-10		0		-0.75		0.23		1.46

		8/16/00		3629		0		1		0		46																				-130		46		20		0		-0.65		0.23		1.36

		8/17/00		3589		0		1		0		46																				-170		46		-40		0		-0.85		0.23		1.56

		8/18/00		3539		0		1		0		46																				-220		46		-50		0		-1.10		0.23		1.81

		8/21/00		3528		0		0		0		46																				-231		46		-11		0		-1.15		0.23		1.86

		8/22/00		3539		0		1		0		46																				-220		46		11		0		-1.10		0.23		1.81

		8/23/00		3549		0		0		0		46																				-210		46		10		0		-1.05		0.23		1.76

		8/24/00		3518		1		0		0		46																				-241		46		-31		0		-1.20		0.23		1.91

		8/25/00		3589		0		1		1		-3543																				-170		46		71		0		-0.85		0.23		1.56

		8/28/00		3609		0		0		0		66																				-150		66		20		20		-0.75		0.33		1.66

		8/29/00		3599		0		1		0		66																				-160		66		-10		0		-0.80		0.33		1.71

		8/30/00		3599		0		1		0		66																				-160		66		0		0		-0.80		0.33		1.71

		8/31/00		3599		1		0		0		66																				-160		66		0		0		-0.80		0.33		1.71

		9/1/00		3659		0		0		1		-3593																				-100		66		60		0		-0.50		0.33		1.41

		9/4/00		3689		0		0		1		-3593																				-70		96		30		30		-0.35		0.48		1.56

		9/5/00		3699		0		1		1		-3593																				-60		106		10		10		-0.30		0.53		1.61

		9/6/00		3659		0		1		0		66																				-100		66		-40		-40		-0.50		0.33		1.41

		9/7/00		3619		0		0		0		66																				-140		66		-40		0		-0.70		0.33		1.61

		9/8/00		3639		1		0		0		66																				-120		66		20		0		-0.60		0.33		1.51

		9/11/00		3689		0		0		1		-3623																				-70		66		50		0		-0.35		0.33		1.26

		9/12/00		3709		0		0		1		-3623																				-50		86		20		20		-0.25		0.43		1.36

		9/13/00		3729		1		0		1		-3623																				-30		106		20		20		-0.15		0.53		1.46

		9/14/00		3799		1		0		1		-3623																				40		176		70		70		0.20		0.88		1.81

		9/15/00		3879		0		1		1		-3623																				120		256		80		80		0.60		1.28		2.20

		9/18/00		3809		0		0		0		186																				50		186		-70		-70		0.25		0.93		1.86

		9/19/00		3789		0		0		0		186																				30		186		-20		0		0.15		0.93		1.96

		9/20/00		3799		0		1		0		186																				40		186		10		0		0.20		0.93		1.91

		9/21/00		3729		0		1		0		186																				-30		186		-70		0		-0.15		0.93		2.25

		9/22/00		3669		1		0		0		186																				-90		186		-60		0		-0.45		0.93		2.55

		9/25/00		3799		0		1		1		-3613																				40		186		130		0		0.20		0.93		1.91

		9/26/00		3759		0		1		0		146																				0		146		-40		-40		0.00		0.73		1.71

		9/27/00		3739		0		1		0		146																				-20		146		-20		0		-0.10		0.73		1.81

		9/28/00		3619		0		1		0		146																				-140		146		-120		0		-0.70		0.73		2.40

		9/29/00		3619		0		1		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/2/00		3619		0		0		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/3/00		3649		0		1		0		146																				-110		146		30		0		-0.55		0.73		2.25

		10/4/00		3659		0		0		0		146																				-100		146		10		0		-0.50		0.73		2.20

		10/6/00		3679		0		1		0		146																				-80		146		20		0		-0.40		0.73		2.10

		10/9/00		3619		0		1		0		146																				-140		146		-60		0		-0.70		0.73		2.40

		10/10/00		3559		0		1		0		146																				-200		146		-60		0		-1.00		0.73		2.70

		10/11/00		3508		0		1		0		146																				-251		146		-51		0		-1.25		0.73		2.96

		10/12/00		3488		0		1		0		146																				-271		146		-20		0		-1.35		0.73		3.06

		10/13/00		3408		1		0		0		146																				-351		146		-80		0		-1.75		0.73		3.46

		10/16/00		3539		0		0		1		-3393																				-220		146		131		0		-1.10		0.73		2.80

		10/17/00		3508		0		1		1		-3393																				-251		115		-31		-31		-1.25		0.57		2.65

		10/18/00		3438		0		1		0		45																				-321		45		-70		-70		-1.60		0.22		2.30

		10/19/00		3398		0		1		0		45																				-361		45		-40		0		-1.80		0.22		2.50

		10/20/00		3258		0		1		0		45																				-501		45		-140		0		-2.50		0.22		3.20

		10/23/00		3208		0		0		0		45																				-551		45		-50		0		-2.75		0.22		3.45

		10/24/00		3218		1		0		0		45																				-541		45		10		0		-2.70		0.22		3.40

		10/25/00		3258		1		0		1		-3213																				-501		45		40		0		-2.50		0.22		3.20

		10/26/00		3308		0		1		1		-3213																				-451		95		50		50		-2.25		0.47		3.45

		10/27/00		3318		0		1		0		105																				-441		105		10		10		-2.20		0.52		3.50

		10/30/00		3278		0		1		0		105																				-481		105		-40		0		-2.40		0.52		3.70

		10/31/00		3258		0		1		0		105																				-501		105		-20		0		-2.50		0.52		3.80

		11/2/00		3228		0		1		0		105																				-531		105		-30		0		-2.65		0.52		3.95

		11/3/00		3188		1		0		0		105																				-571		105		-40		0		-2.85		0.52		4.15

		11/6/00		3208		1		0		1		-3103																				-551		105		20		0		-2.75		0.52		4.05

		11/7/00		3248		0		1		1		-3103																				-511		145		40		40		-2.55		0.72		4.24

		11/8/00		3248		0		0		0		145																				-511		145		0		0		-2.55		0.72		4.24

		11/9/00		3228		1		0		0		145																				-531		145		-20		0		-2.65		0.72		4.34

		11/10/00		3248		0		0		1		-3103																				-511		145		20		0		-2.55		0.72		4.24

		11/13/00		3238		0		1		1		-3103																				-521		135		-10		-10		-2.60		0.67		4.19

		11/14/00		3208		1		0		0		105																				-551		105		-30		-30		-2.75		0.52		4.05

		11/15/00		3218		0		0		1		-3113																				-541		105		10		0		-2.70		0.52		4.00

		11/16/00		3228		0		0		1		-3113																				-531		115		10		10		-2.65		0.57		4.05

		11/17/00		3238		0		0		1		-3113																				-521		125		10		10		-2.60		0.62		4.10

		11/20/00		3238		0		0		1		-3113																				-521		125		0		0		-2.60		0.62		4.10

		11/21/00		3258		1		0		1		-3113																				-501		145		20		20		-2.50		0.72		4.19

		11/22/00		3398		1		0		1		-3113																				-361		285		140		140		-1.80		1.42		4.89

		11/23/00		3458		0		1		1		-3113																				-301		345		60		60		-1.50		1.72		5.19

		11/24/00		3458		0		1		0		345																				-301		345		0		0		-1.50		1.72		5.19

		11/27/00		3438		0		1		0		345																				-321		345		-20		0		-1.60		1.72		5.29

		11/28/00		3398		1		0		0		345																				-361		345		-40		0		-1.80		1.72		5.49

		11/29/00		3428		0		0		1		-3083																				-331		345		30		0		-1.65		1.72		5.34

		11/30/00		3428		0		0		1		-3083																				-331		345		0		0		-1.65		1.72		5.34

		12/4/00		3468		0		0		1		-3083																				-291		385		40		40		-1.45		1.92		5.54

		12/5/00		3458		0		1		1		-3083																				-301		375		-10		-10		-1.50		1.87		5.49

		12/6/00		3468		0		1		0		385																				-291		385		10		10		-1.45		1.92		5.54

		12/7/00		3418		0		0		0		385																				-341		385		-50		0		-1.70		1.92		5.79

		12/11/00		3458		0		1		0		385																				-301		385		40		0		-1.50		1.92		5.59

		12/12/00		3388		0		1		0		385																				-371		385		-70		0		-1.85		1.92		5.94

		12/13/00		3348		0		0		0		385																				-411		385		-40		0		-2.05		1.92		6.14

		12/14/00		3338		0		0		0		385																				-421		385		-10		0		-2.10		1.92		6.19

		12/15/00		3328		0		0		0		385																				-431		385		-10		0		-2.15		1.92		6.24

		12/18/00		3358		0		0		0		385																				-401		385		30		0		-2.00		1.92		6.09

		12/19/00		3358		1		0		0		385																				-401		385		0		0		-2.00		1.92		6.09

		12/20/00		3388		0		1		1		-3003																				-371		385		30		0		-1.85		1.92		5.94

		12/21/00		3378		1		0		0		375																				-381		375		-10		-10		-1.90		1.87		5.89

		12/22/00		3448		1		0		1		-3073																				-311		375		70		0		-1.55		1.87		5.54

		12/27/00		3458		1		0		1		-3073																				-301		385		10		10		-1.50		1.92		5.59

		12/28/00		3518		1		0		1		-3073																				-241		445		60		60		-1.20		2.22		5.89

		12/29/00		3609		0		1		1		-3073																				-150		536		91		91		-0.75		2.67		6.34

		1/2/01		3528		0		0		0		455																				-231		455		-81		-81		-1.15		2.27		5.94

		1/3/01		3559		1		0		0		455																				-200		455		31		0		-1.00		2.27		5.79

		1/4/01		3629		0		1		1		-3174																				-130		455		70		0		-0.65		2.27		5.44

		1/5/01		3609		0		1		0		435																				-150		435		-20		-20		-0.75		2.17		5.34

		1/8/01		3528		0		1		0		435																				-231		435		-81		0		-1.15		2.17		5.74

		1/9/01		3388		0		0		0		435																				-371		435		-140		0		-1.85		2.17		6.44

		1/10/01		3388		1		0		0		435																				-371		435		0		0		-1.85		2.17		6.44

		1/11/01		3488		1		0		1		-3053																				-271		435		100		0		-1.35		2.17		5.94

		1/12/01		3559		0		1		1		-3053																				-200		506		71		71		-1.00		2.52		6.29

		1/15/01		3458		1		0		0		405																				-301		405		-101		-101		-1.50		2.02		5.79

		1/16/01		3468		0		0		1		-3063																				-291		405		10		0		-1.45		2.02		5.74

		1/17/01		3488		0		1		1		-3063																				-271		425		20		20		-1.35		2.12		5.84

		1/18/01		3428		0		1		0		365																				-331		365		-60		-60		-1.65		1.82		5.54

		1/19/01		3328		0		1		0		365																				-431		365		-100		0		-2.15		1.82		6.04

		1/22/01		3318		1		0		0		365																				-441		365		-10		0		-2.20		1.82		6.09

		1/23/01		3348		1		0		1		-2983																				-411		365		30		0		-2.05		1.82		5.94

		1/24/01		3388		0		1		1		-2983																				-371		405		40		40		-1.85		2.02		6.14

		1/25/01		3258		1		0		0		275																				-501		275		-130		-130		-2.50		1.37		5.49

		1/26/01		3408		1		0		1		-3133																				-351		275		150		0		-1.75		1.37		4.74

		1/29/01		3408		0		1		1		-3133																				-351		275		0		0		-1.75		1.37		4.74

		1/30/01		3398		1		0		0		265																				-361		265		-10		-10		-1.80		1.32		4.69

		1/31/01		3438		0		1		1		-3173																				-321		265		40		0		-1.60		1.32		4.49

		2/1/01		3418		0		1		0		245																				-341		245		-20		-20		-1.70		1.22		4.39

		2/2/01		3398		0		1		0		245																				-361		245		-20		0		-1.80		1.22		4.49

		2/5/01		3358		0		1		0		245																				-401		245		-40		0		-2.00		1.22		4.69

		2/6/01		3358		1		0		0		245																				-401		245		0		0		-2.00		1.22		4.69

		2/7/01		3418		0		1		1		-3173																				-341		245		60		0		-1.70		1.22		4.39

		2/8/01		3428		0		1		0		255																				-331		255		10		10		-1.65		1.27		4.44

		2/9/01		3338		0		0		0		255																				-421		255		-90		0		-2.10		1.27		4.89

		2/12/01		3358		1		0		0		255																				-401		255		20		0		-2.00		1.27		4.79

		2/13/01		3388		0		1		1		-3133																				-371		255		30		0		-1.85		1.27		4.64

		2/14/01		3348		0		0		0		215																				-411		215		-40		-40		-2.05		1.07		4.44

		2/15/01		3368		0		1		0		215																				-391		215		20		0		-1.95		1.07		4.34

		2/16/01		3358		0		1		0		215																				-401		215		-10		0		-2.00		1.07		4.39

		2/19/01		3298		0		1		0		215																				-461		215		-60		0		-2.30		1.07		4.69

		2/20/01		3268		0		1		0		215																				-491		215		-30		0		-2.45		1.07		4.84

		2/21/01		3258		0		0		0		215																				-501		215		-10		0		-2.50		1.07		4.89

		2/22/01		3258		0		1		0		215																				-501		215		0		0		-2.50		1.07		4.89

		2/23/01		3198		0		0		0		215																				-561		215		-60		0		-2.80		1.07		5.19

		2/26/01		3228		0		0		0		215																				-531		215		30		0		-2.65		1.07		5.04

		2/28/01		3218		0		0		0		215																				-541		215		-10		0		-2.70		1.07		5.09

		3/1/01		3228		0		1		0		215																				-531		215		10		0		-2.65		1.07		5.04

		3/2/01		3198		1		0		0		215																				-561		215		-30		0		-2.80		1.07		5.19

		3/5/01		3228		0		0		1		-3013																				-531		215		30		0		-2.65		1.07		5.04

		3/6/01		3228		0		1		1		-3013																				-531		215		0		0		-2.65		1.07		5.04

		3/7/01		3218		1		0		0		205																				-541		205		-10		-10		-2.70		1.02		4.99

		3/8/01		3268		0		1		1		-3063																				-491		205		50		0		-2.45		1.02		4.74

		3/9/01		3218		0		0		0		155																				-541		155		-50		-50		-2.70		0.77		4.49

		3/12/01		3218		0		1		0		155																				-541		155		0		0		-2.70		0.77		4.49

		3/13/01		3208		0		0		0		155																				-551		155		-10		0		-2.75		0.77		4.54

		3/14/01		3218		0		1		0		155																				-541		155		10		0		-2.70		0.77		4.49

		3/15/01		3198		0		0		0		155																				-561		155		-20		0		-2.80		0.77		4.59

		3/16/01		3178		0		1		0		155																				-581		155		-20		0		-2.90		0.77		4.69

		3/19/01		3168		0		0		0		155																				-591		155		-10		0		-2.95		0.77		4.74

		3/20/01		3168		0		1		0		155																				-591		155		0		0		-2.95		0.77		4.74

		3/21/01		3107		1		0		0		155																				-652		155		-61		0		-3.25		0.77		5.05

		3/22/01		3027		0		0		1		-2872																				-732		155		-80		0		-3.65		0.77		5.45

		3/23/01		3067		1		0		1		-2872																				-692		195		40		40		-3.45		0.97		5.65

		3/26/01		3087		0		1		1		-2872																				-672		215		20		20		-3.35		1.07		5.75

		3/27/01		3047		0		1		0		175																				-712		175		-40		-40		-3.55		0.87		5.55

		3/28/01		3027		0		0		0		175																				-732		175		-20		0		-3.65		0.87		5.65

		3/29/01		3017		1		0		0		175																				-742		175		-10		0		-3.70		0.87		5.70

		3/30/01		3077		0		1		1		-2902																				-682		175		60		0		-3.40		0.87		5.40

		4/2/01		3017		0		0		0		115																				-742		115		-60		-60		-3.70		0.57		5.10

		4/3/01		3007		1		0		0		115																				-752		115		-10		0		-3.75		0.57		5.15

		4/4/01		3007		1		0		1		-2892																				-752		115		0		0		-3.75		0.57		5.15

		4/5/01		3138		1		0		1		-2892																				-621		246		131		131		-3.10		1.23		5.80

		4/6/01		3128		0		1		1		-2892																				-631		236		-10		-10		-3.15		1.18		5.75

		4/9/01		3128		1		0		0		236																				-631		236		0		0		-3.15		1.18		5.75

		4/10/01		3178		1		0		1		-2942																				-581		236		50		0		-2.90		1.18		5.50

		4/11/01		3198		1		0		1		-2942																				-561		256		20		20		-2.80		1.28		5.60

		4/12/01		3228		0		0		1		-2942																				-531		286		30		30		-2.65		1.43		5.75

		4/17/01		3188		1		0		1		-2942																				-571		246		-40		-40		-2.85		1.23		5.55

		4/18/01		3258		0		0		1		-2942																				-501		316		70		70		-2.50		1.58		5.90

		4/19/01		3218		0		1		1		-2942																				-541		276		-40		-40		-2.70		1.38		5.70

		4/20/01		3128		0		1		0		186																				-631		186		-90		-90		-3.15		0.93		5.25

		4/23/01		3057		0		0		0		186																				-702		186		-71		0		-3.50		0.93		5.61

		4/24/01		3057		1		0		0		186																				-702		186		0		0		-3.50		0.93		5.61

		4/26/01		3037		0		0		1		-2851																				-722		186		-20		0		-3.60		0.93		5.71

		4/27/01		3057		0		1		1		-2851																				-702		206		20		20		-3.50		1.03		5.81

		4/30/01		3047		1		0		0		196																				-712		196		-10		-10		-3.55		0.98		5.76

		5/2/01		3057		0		0		1		-2861																				-702		196		10		0		-3.50		0.98		5.71

		5/3/01		3057		0		1		1		-2861																				-702		196		0		0		-3.50		0.98		5.71

		5/4/01		3027		1		0		0		166																				-732		166		-30		-30		-3.65		0.83		5.56

		5/7/01		3047		0		1		1		-2881																				-712		166		20		0		-3.55		0.83		5.46

		5/8/01		3027		0		0		0		146																				-732		146		-20		-20		-3.65		0.73		5.36

		5/9/01		3027		0		0		0		146																				-732		146		0		0		-3.65		0.73		5.36

		5/10/01		3037		0		0		0		146																				-722		146		10		0		-3.60		0.73		5.31

		5/11/01		3037		0		1		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/14/01		3037		0		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/15/01		3037		1		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/16/01		3067		0		0		1		-2921																				-692		146		30		0		-3.45		0.73		5.16

		5/17/01		3087		0		1		1		-2921																				-672		166		20		20		-3.35		0.83		5.26

		5/18/01		3057		0		1		0		136																				-702		136		-30		-30		-3.50		0.68		5.11

		5/21/01		2997		1		0		0		136																				-762		136		-60		0		-3.80		0.68		5.41

		5/22/01		3027		0		1		1		-2891																				-732		136		30		0		-3.65		0.68		5.26

		5/23/01		2987		0		0		0		96																				-772		96		-40		-40		-3.85		0.48		5.06

		5/24/01		2997		0		0		0		96																				-762		96		10		0		-3.80		0.48		5.01

		5/25/01		2997		0		1		0		96																				-762		96		0		0		-3.80		0.48		5.01

		5/28/01		2837		0		1		0		96																				-922		96		-160		0		-4.60		0.48		5.81

		5/29/01		2857		0		1		0		96																				-902		96		20		0		-4.50		0.48		5.71

		5/30/01		2827		1		0		0		96																				-932		96		-30		0		-4.65		0.48		5.86

		5/31/01		2897		1		0		1		-2801																				-862		96		70		0		-4.30		0.48		5.51

		6/1/01		2897		1		0		1		-2801																				-862		96		0		0		-4.30		0.48		5.51

		6/4/01		2917		1		0		1		-2801																				-842		116		20		20		-4.20		0.58		5.61

		6/5/01		2937		1		0		1		-2801																				-822		136		20		20		-4.10		0.68		5.71

		6/6/01		2977		0		0		1		-2801																				-782		176		40		40		-3.90		0.88		5.91

		6/7/01		2947		0		0		1		-2801																				-812		146		-30		-30		-4.05		0.73		5.76

		6/8/01		2947		0		0		1		-2801																				-812		146		0		0		-4.05		0.73		5.76

		6/11/01		2937		0		0		1		-2801																				-822		136		-10		-10		-4.10		0.68		5.71

		6/12/01		2937		0		1		1		-2801																				-822		136		0		0		-4.10		0.68		5.71

		6/13/01		2927		1		0		0		126																				-832		126		-10		-10		-4.15		0.63		5.66

		6/15/01		2947		0		0		1		-2821																				-812		126		20		0		-4.05		0.63		5.56

		6/18/01		2917		0		1		1		-2821																				-842		96		-30		-30		-4.20		0.48		5.41

		6/19/01		2867		0		1		0		46																				-892		46		-50		-50		-4.45		0.23		5.16

		6/20/01		2807		0		1		0		46																				-952		46		-60		0		-4.75		0.23		5.46

		6/21/01		2717		1		0		0		46																				-1042		46		-90		0		-5.20		0.23		5.91

		6/22/01		2807		0		0		1		-2761																				-952		46		90		0		-4.75		0.23		5.46

		6/25/01		2767		1		0		1		-2761																				-992		6		-40		-40		-4.95		0.03		5.26

		6/26/01		2787		0		0		1		-2761																				-972		26		20		20		-4.85		0.13		5.36

		6/27/01		2797		0		1		1		-2761																				-962		36		10		10		-4.80		0.18		5.41

		6/28/01		2757		1		0		0		-4																				-1002		-4		-40		-40		-5.00		-0.02		5.21

		6/29/01		2857		0		1		1		-2861																				-902		-4		100		0		-4.50		-0.02		4.71

		7/2/01		2847		0		1		0		-14																				-912		-14		-10		-10		-4.55		-0.07		4.66

		7/3/01		2827		1		0		0		-14																				-932		-14		-20		0		-4.65		-0.07		4.76

		7/4/01		2837		0		0		1		-2851																				-922		-14		10		0		-4.60		-0.07		4.71

		7/5/01		2837		0		0		1		-2851																				-922		-14		0		0		-4.60		-0.07		4.71

		7/6/01		2847		0		1		1		-2851																				-912		-4		10		10		-4.55		-0.02		4.76

		7/9/01		2807		0		1		0		-44																				-952		-44		-40		-40		-4.75		-0.22		4.56

		7/10/01		2807		1		0		0		-44																				-952		-44		0		0		-4.75		-0.22		4.56

		7/11/01		2807		0		1		1		-2851																				-952		-44		0		0		-4.75		-0.22		4.56

		7/12/01		2757		1		0		0		-94																				-1002		-94		-50		-50		-5.00		-0.47		4.31

		7/13/01		2797		1		0		1		-2891																				-962		-94		40		0		-4.80		-0.47		4.11

		7/16/01		2807		0		0		1		-2891																				-952		-84		10		10		-4.75		-0.42		4.16

		7/17/01		2817		0		0		1		-2891																				-942		-74		10		10		-4.70		-0.37		4.21

		7/18/01		2837		0		0		1		-2891																				-922		-54		20		20		-4.60		-0.27		4.31

		7/19/01		2857		1		0		1		-2891																				-902		-34		20		20		-4.50		-0.17		4.41

		7/20/01		2867		0		0		1		-2891																				-892		-24		10		10		-4.45		-0.12		4.46

		7/23/01		2877		0		1		1		-2891																				-882		-14		10		10		-4.40		-0.07		4.51

		7/24/01		2827		1		0		0		-64																				-932		-64		-50		-50		-4.65		-0.32		4.26

		7/25/01		2877		1		0		1		-2941																				-882		-64		50		0		-4.40		-0.32		4.01

		7/26/01		2947		1		0		1		-2941																				-812		6		70		70		-4.05		0.03		4.36

		7/27/01		2987		1		0		1		-2941																				-772		46		40		40		-3.85		0.23		4.56

		7/30/01		3017		0		1		1		-2941																				-742		76		30		30		-3.70		0.38		4.71

		7/31/01		3007		0		0		0		66																				-752		66		-10		-10		-3.75		0.33		4.66

		8/1/01		3017		0		1		0		66																				-742		66		10		0		-3.70		0.33		4.61

		8/2/01		2967		0		1		0		66																				-792		66		-50		0		-3.95		0.33		4.86

		8/3/01		2937		1		0		0		66																				-822		66		-30		0		-4.10		0.33		5.01

		8/6/01		2997		0		1		1		-2931																				-762		66		60		0		-3.80		0.33		4.71

		8/7/01		2977		1		0		0		46																				-782		46		-20		-20		-3.90		0.23		4.61

		8/8/01		2997		0		0		1		-2951																				-762		46		20		0		-3.80		0.23		4.51

		8/9/01		2977		0		0		1		-2951																				-782		26		-20		-20		-3.90		0.13		4.41

		8/10/01		2987		0		1		1		-2951																				-772		36		10		10		-3.85		0.18		4.46

		8/13/01		2937		0		1		0		-14																				-822		-14		-50		-50		-4.10		-0.07		4.21

		8/14/01		2897		1		0		0		-14																				-862		-14		-40		0		-4.30		-0.07		4.41

		8/16/01		2987		0		0		1		-3001																				-772		-14		90		0		-3.85		-0.07		3.96

		8/17/01		2957		0		0		1		-3001																				-802		-44		-30		-30		-4.00		-0.22		3.81

		8/20/01		2927		1		0		1		-3001																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/21/01		2947		1		0		1		-3001																				-812		-54		20		20		-4.05		-0.27		3.76

		8/22/01		2957		0		1		1		-3001																				-802		-44		10		10		-4.00		-0.22		3.81

		8/23/01		2927		0		0		0		-74																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/24/01		2917		0		0		0		-74																				-842		-74		-10		0		-4.20		-0.37		3.71

		8/27/01		2927		0		1		0		-74																				-832		-74		10		0		-4.15		-0.37		3.66

		37131		2897		0		1		0		-74																				-862		-74		-30		0		-4.30		-0.37		3.81

		37132		2847		1		0		0		-74																				-912		-74		-50		0		-4.55		-0.37		4.06

		37133		2907		0		1		1		-2981																				-852		-74		60		0		-4.25		-0.37		3.76

		37134		2877		0		1		0		-104																				-882		-104		-30		-30		-4.40		-0.52		3.61

		37137		2847		0		1		0		-104																				-912		-104		-30		0		-4.55		-0.52		3.76

		37138		2857		1		0		0		-104																				-902		-104		10		0		-4.50		-0.52		3.71

		37139		2877		1		0		1		-2981																				-882		-104		20		0		-4.40		-0.52		3.61

		37140		2897		1		0		1		-2981																				-862		-84		20		20		-4.30		-0.42		3.71

		37141		2907		0		0		1		-2981																				-852		-74		10		10		-4.25		-0.37		3.76

		37144		2897		0		0		1		-2981																				-862		-84		-10		-10		-4.30		-0.42		3.71

		37145		2917		0		1		1		-2981																				-842		-64		20		20		-4.20		-0.32		3.81

		37146		2757		0		1		0		-224																				-1002		-224		-160		-160		-5.00		-1.12		3.01

		37147		2707		0		1		0		-224																				-1052		-224		-50		0		-5.25		-1.12		3.26

		37148		2686		0		1		0		-224																				-1073		-224		-21		0		-5.35		-1.12		3.37

		37151		2416		0		0		0		-224																				-1343		-224		-270		0		-6.70		-1.12		4.71

		37152		2506		1		0		0		-224																				-1253		-224		90		0		-6.25		-1.12		4.26

		37153		2656		0		0		1		-2880																				-1103		-224		150		0		-5.50		-1.12		3.52

		37154		2636		0		1		1		-2880																				-1123		-244		-20		-20		-5.60		-1.22		3.42

		37155		2506		0		0		0		-374																				-1253		-374		-130		-130		-6.25		-1.87		2.77

		37158		2606		1		0		0		-374																				-1153		-374		100		0		-5.75		-1.87		2.27

		37159		2626		0		0		1		-3000																				-1133		-374		20		0		-5.65		-1.87		2.17

		37160		2636		1		0		1		-3000																				-1123		-364		10		10		-5.60		-1.82		2.22

		37161		2656		1		0		1		-3000																				-1103		-344		20		20		-5.50		-1.72		2.32

		37162		2827		0		0		1		-3000																				-932		-173		171		171		-4.65		-0.86		3.17

		37165		2857		0		0		1		-3000																				-902		-143		30		30		-4.50		-0.71		3.32

		37166		2837		0		1		1		-3000																				-922		-163		-20		-20		-4.60		-0.81		3.22

		37167		2707		1		0		0		-293																				-1052		-293		-130		-130		-5.25		-1.46		2.57

		37168		2807		1		0		1		-3100																				-952		-293		100		0		-4.75		-1.46		2.07

		37172		2817		1		0		1		-3100																				-942		-283		10		10		-4.70		-1.41		2.12

		37173		2877		0		0		1		-3100																				-882		-223		60		60		-4.40		-1.11		2.42

		37174		2877		1		0		1		-3100																				-882		-223		0		0		-4.40		-1.11		2.42

		37175		2947		0		0		1		-3100																				-812		-153		70		70		-4.05		-0.76		2.77

		37176		2897		0		0		1		-3100																				-862		-203		-50		-50		-4.30		-1.01		2.52

		37179		2857		0		1		1		-3100																				-902		-243		-40		-40		-4.50		-1.21		2.32

		37180		2857		0		0		0		-243																				-902		-243		0		0		-4.50		-1.21		2.32

		37181		2887		0		0		0		-243																				-872		-243		30		0		-4.35		-1.21		2.17

		37182		2857		1		0		0		-243																				-902		-243		-30		0		-4.50		-1.21		2.32

		37183		2897		0		1		1		-3140																				-862		-243		40		0		-4.30		-1.21		2.12

		37186		2837		1		0		0		-303																				-922		-303		-60		-60		-4.60		-1.51		1.83

		37187		2877		0		1		1		-3180																				-882		-303		40		0		-4.40		-1.51		1.63

		37188		2887		0		0		0		-293																				-872		-293		10		10		-4.35		-1.46		1.68

		37189		2907		0		1		0		-293																				-852		-293		20		0		-4.25		-1.46		1.58

		37190		2877		0		1		0		-293																				-882		-293		-30		0		-4.40		-1.46		1.73

		37193		2807		0		1		0		-293																				-952		-293		-70		0		-4.75		-1.46		2.07

		37194		2767		0		0		0		-293																				-992		-293		-40		0		-4.95		-1.46		2.27

		37195		2757		0		1		0		-293																				-1002		-293		-10		0		-5.00		-1.46		2.32

		37197		2686		0		1		0		-293																				-1073		-293		-71		0		-5.35		-1.46		2.68

		37200		2616		0		1		0		-293																				-1143		-293		-70		0		-5.70		-1.46		3.03

		37201		2586		0		0		0		-293																				-1173		-293		-30		0		-5.85		-1.46		3.18

		37202		2596		0		0		0		-293																				-1163		-293		10		0		-5.80		-1.46		3.13

		37203		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37204		2596		0		0		0		-293																				-1163		-293		-30		0		-5.80		-1.46		3.13

		37207		2616		0		1		0		-293																				-1143		-293		20		0		-5.70		-1.46		3.03

		37208		2596		0		1		0		-293																				-1163		-293		-20		0		-5.80		-1.46		3.13

		37209		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37210		2626		0		0		0		-293																				-1133		-293		0		0		-5.65		-1.46		2.98

		37211		2636		0		0		0		-293																				-1123		-293		10		0		-5.60		-1.46		2.93

		37214		2646		0		1		0		-293																				-1113		-293		10		0		-5.55		-1.46		2.88

		37215		2626		0		1		0		-293																				-1133		-293		-20		0		-5.65		-1.46		2.98

		37216		2566		0		1		0		-293																				-1193		-293		-60		0		-5.95		-1.46		3.28

		37217		2546		0		0		0		-293																				-1213		-293		-20		0		-6.05		-1.46		3.38

		37218		2566		0		0		0		-293																				-1193		-293		20		0		-5.95		-1.46		3.28

		37221		2556		0		1		0		-293																				-1203		-293		-10		0		-6.00		-1.46		3.33

		37222		2526		0		1		0		-293																				-1233		-293		-30		0		-6.15		-1.46		3.48

		37223		2536		0		0		0		-293																				-1223		-293		10		0		-6.10		-1.46		3.43

		37224		2526		0		1		0		-293																				-1233		-293		-10		0		-6.15		-1.46		3.48

		37225		2516		1		0		0		-293																				-1243		-293		-10		0		-6.20		-1.46		3.53

		37228		2526		0		1		1		-2819																				-1233		-293		10		0		-6.15		-1.46		3.48

		37229		2526		0		1		0		-293																				-1233		-293		0		0		-6.15		-1.46		3.48

		37230		2446		0		1		0		-293																				-1313		-293		-80		0		-6.55		-1.46		3.88

		37231		2416		1		0		0		-293																				-1343		-293		-30		0		-6.70		-1.46		4.03

		37232		2526		0		0		1		-2819																				-1233		-293		110		0		-6.15		-1.46		3.48

		37235		2536		0		1		1		-2819																				-1223		-283		10		10		-6.10		-1.41		3.53

		37236		2456		1		0		0		-363																				-1303		-363		-80		-80		-6.50		-1.81		3.13

		37237		2506		0		1		1		-2869																				-1253		-363		50		0		-6.25		-1.81		2.88

		37238		2466		0		0		0		-403																				-1293		-403		-40		-40		-6.45		-2.01		2.68

		37239		2466		0		1		0		-403																				-1293		-403		0		0		-6.45		-2.01		2.68

		37242		2456		1		0		0		-403																				-1303		-403		-10		0		-6.50		-2.01		2.73

		37243		2476		0		0		1		-2879																				-1283		-403		20		0		-6.40		-2.01		2.63

		37244		2466		0		1		1		-2879																				-1293		-413		-10		-10		-6.45		-2.06		2.58

		37245		2336		0		0		0		-543																				-1423		-543		-130		-130		-7.10		-2.71		1.93

		37246		2346		1		0		0		-543																				-1413		-543		10		0		-7.05		-2.71		1.88

		37252		2386		1		0		1		-2929																				-1373		-543		40		0		-6.85		-2.71		1.68

		37253		2446		0		0		1		-2929																				-1313		-483		60		60		-6.55		-2.41		1.98

		37258		2436		0		1		1		-2929																				-1323		-493		-10		-10		-6.60		-2.46		1.93

		37259		2416		0		0		0		-513																				-1343		-513		-20		-20		-6.70		-2.56		1.83

		37260		2416		0		1		0		-513																				-1343		-513		0		0		-6.70		-2.56		1.83

		37263		2386		0		1		0		-513																				-1373		-513		-30		0		-6.85		-2.56		1.98

		37264		2356		1		0		0		-513																				-1403		-513		-30		0		-7.00		-2.56		2.13

		37265		2376		0		1		1		-2889																				-1383		-513		20		0		-6.90		-2.56		2.03

		37266		2336		0		0		0		-553																				-1423		-553		-40		-40		-7.10		-2.76		1.83

		37267		2336		0		0		0		-553																				-1423		-553		0		0		-7.10		-2.76		1.83

		37270		2326		0		1		0		-553																				-1433		-553		-10		0		-7.15		-2.76		1.88

		37271		2296		1		0		0		-553																				-1463		-553		-30		0		-7.30		-2.76		2.03

		37272		2406		1		0		1		-2959																				-1353		-553		110		0		-6.75		-2.76		1.48

		37273		2456		0		0		1		-2959																				-1303		-503		50		50		-6.50		-2.51		1.73

		37274		2446		0		1		1		-2959																				-1313		-513		-10		-10		-6.55		-2.56		1.68

		37277		2426		0		1		0		-533																				-1333		-533		-20		-20		-6.65		-2.66		1.58

		37278		2416		0		0		0		-533																				-1343		-533		-10		0		-6.70		-2.66		1.63

		37279		2406		0		0		0		-533																				-1353		-533		-10		0		-6.75		-2.66		1.68

		37280		2406		0		0		0		-533																				-1353		-533		0		0		-6.75		-2.66		1.68

		37281		2356		0		0		0		-533																				-1403		-533		-50		0		-7.00		-2.66		1.93

		37284		2346		1		0		0		-533																				-1413		-533		-10		0		-7.05		-2.66		1.98

		37285		2396		0		1		1		-2929																				-1363		-533		50		0		-6.80		-2.66		1.73

		37286		2346		0		0		0		-583																				-1413		-583		-50		-50		-7.05		-2.91		1.48

		37287		2366		0		0		0		-583																				-1393		-583		20		0		-6.95		-2.91		1.38

		37288		2366		0		0		0		-583																				-1393		-583		0		0		-6.95		-2.91		1.38

		37291		2346		0		1		0		-583																				-1413		-583		-20		0		-7.05		-2.91		1.48

		37292		2316		0		0		0		-583																				-1443		-583		-30		0		-7.20		-2.91		1.63

		37293		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37294		2316		0		0		0		-583																				-1443		-583		-10		0		-7.20		-2.91		1.63

		37295		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37298		2306		0		1		0		-583																				-1453		-583		-20		0		-7.25		-2.91		1.68

		37300		2275		0		1		0		-583																				-1484		-583		-31		0		-7.40		-2.91		1.84

		37301		2255		1		0		0		-583																				-1504		-583		-20		0		-7.50		-2.91		1.94

		37302		2326		0		1		1		-2909																				-1433		-583		71		0		-7.15		-2.91		1.58

		37305		2275		0		0		0		-634																				-1484		-634		-51		-51		-7.40		-3.16		1.33

		37306		2245		0		0		0		-634																				-1514		-634		-30		0		-7.55		-3.16		1.48

		37307		2245		0		0		0		-634																				-1514		-634		0		0		-7.55		-3.16		1.48

		37308		2265		0		1		0		-634																				-1494		-634		20		0		-7.45		-3.16		1.38

		37309		2225		0		1		0		-634																				-1534		-634		-40		0		-7.65		-3.16		1.58

		37312		2225		0		1		0		-634																				-1534		-634		0		0		-7.65		-3.16		1.58

		37313		2235		0		0		0		-634																				-1524		-634		10		0		-7.60		-3.16		1.53

		37314		2235		0		0		0		-634																				-1524		-634		0		0		-7.60		-3.16		1.53

		37315		2225		0		0		0		-634																				-1534		-634		-10		0		-7.65		-3.16		1.58

		37316		2245		1		0		0		-634																				-1514		-634		20		0		-7.55		-3.16		1.48

		37319		2346		1		0		1		-2980																				-1413		-634		101		0		-7.05		-3.16		0.97

		37320		2366		0		1		1		-2980																				-1393		-614		20		20		-6.95		-3.06		1.07

		37321		2336		0		1		0		-644																				-1423		-644		-30		-30		-7.10		-3.21		0.92

		37322		2336		0		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37323		2336		1		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37326		2366		0		1		1		-3010																				-1393		-644		30		0		-6.95		-3.21		0.77

		37327		2366		0		0		0		-644																				-1393		-644		0		0		-6.95		-3.21		0.77

		37328		2356		0		0		0		-644																				-1403		-644		-10		0		-7.00		-3.21		0.82

		37329		2376		0		0		0		-644																				-1383		-644		20		0		-6.90		-3.21		0.72

		37330		2406		0		0		0		-644																				-1353		-644		30		0		-6.75		-3.21		0.57

		37333		2446		1		0		0		-644																				-1313		-644		40		0		-6.55		-3.21		0.37

		37334		2446		0		1		1		-3090																				-1313		-644		0		0		-6.55		-3.21		0.37

		37335		2366		1		0		0		-724																				-1393		-724		-80		-80		-6.95		-3.61		-0.02

		37336		2376		0		0		1		-3100																				-1383		-724		10		0		-6.90		-3.61		-0.07

		37337		2396		0		0		1		-3100																				-1363		-704		20		20		-6.80		-3.51		0.02

		37340		2406		0		0		1		-3100																				-1353		-694		10		10		-6.75		-3.46		0.07

		37341		2416		0		1		1		-3100																				-1343		-684		10		10		-6.70		-3.41		0.12

		37342		2386		0		0		0		-714																				-1373		-714		-30		-30		-6.85		-3.56		-0.02

		37343		2406		0		1		0		-714																				-1353		-714		20		0		-6.75		-3.56		-0.12

		37348		2396		0		0		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37349		2396		0		0		0		-714																				-1363		-714		0		0		-6.80		-3.56		-0.07

		37350		2416		0		0		0		-714																				-1343		-714		20		0		-6.70		-3.56		-0.17

		37351		2436		0		1		0		-714																				-1323		-714		20		0		-6.60		-3.56		-0.27

		37354		2416		0		1		0		-714																				-1343		-714		-20		0		-6.70		-3.56		-0.17

		37355		2406		0		1		0		-714																				-1353		-714		-10		0		-6.75		-3.56		-0.12

		37356		2396		0		1		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37357		2406		0		1		0		-714																				-1353		-714		10		0		-6.75		-3.56		-0.12

		37358		2376		0		1		0		-714																				-1383		-714		-30		0		-6.90		-3.56		0.02

		37361		2376		0		1		0		-714																				-1383		-714		0		0		-6.90		-3.56		0.02

		37362		2366		0		1		0		-714																				-1393		-714		-10		0		-6.95		-3.56		0.07

		37363		2366		0		1		0		-714																				-1393		-714		0		0		-6.95		-3.56		0.07

		37364		2346		0		1		0		-714																				-1413		-714		-20		0		-7.05		-3.56		0.17

		37365		2346		0		1		0		-714																				-1413		-714		0		0		-7.05		-3.56		0.17

		37368		2326		1		0		0		-714																				-1433		-714		-20		0		-7.15		-3.56		0.27

		37369		2356		0		1		1		-3070																				-1403		-714		30		0		-7.00		-3.56		0.12

		37370		2316		0		1		0		-754																				-1443		-754		-40		-40		-7.20		-3.76		-0.07

		37372		2326		0		0		0		-754																				-1433		-754		10		0		-7.15		-3.76		-0.12

		37375		2326		0		1		0		-754																				-1433		-754		0		0		-7.15		-3.76		-0.12

		37376		2296		0		1		0		-754																				-1463		-754		-30		0		-7.30		-3.76		0.02

		37378		2316		0		1		0		-754																				-1443		-754		20		0		-7.20		-3.76		-0.07

		37379		2275		0		1		0		-754																				-1484		-754		-41		0		-7.40		-3.76		0.13

		37382		2255		0		1		0		-754																				-1504		-754		-20		0		-7.50		-3.76		0.23

		37383		2245		0		1		0		-754																				-1514		-754		-10		0		-7.55		-3.76		0.28

		37384		2245		1		0		0		-754																				-1514		-754		0		0		-7.55		-3.76		0.28

		37385		2326		0		1		1		-3080																				-1433		-754		81		0		-7.15		-3.76		-0.12

		37386		2285		1		0		0		-795																				-1474		-795		-41		-41		-7.35		-3.97		-0.33

		37389		2306		0		1		1		-3101																				-1453		-795		21		0		-7.25		-3.97		-0.43

		37390		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37391		2296		0		0		0		-795																				-1463		-795		-10		0		-7.30		-3.97		-0.38

		37392		2306		0		0		0		-795																				-1453		-795		10		0		-7.25		-3.97		-0.43

		37393		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37396		2316		0		1		0		-795																				-1443		-795		10		0		-7.20		-3.97		-0.48

		37397		2306		1		0		0		-795																				-1453		-795		-10		0		-7.25		-3.97		-0.43

		37398		2346		0		1		1		-3141																				-1413		-795		40		0		-7.05		-3.97		-0.63

		37399		2326		0		0		0		-815																				-1433		-815		-20		-20		-7.15		-4.07		-0.73

		37400		2316		0		0		0		-815																				-1443		-815		-10		0		-7.20		-4.07		-0.68

		37403		2316		0		1		0		-815																				-1443		-815		0		0		-7.20		-4.07		-0.68

		37404		2306		0		1		0		-815																				-1453		-815		-10		0		-7.25		-4.07		-0.63

		37405		2306		0		1		0		-815																				-1453		-815		0		0		-7.25		-4.07		-0.63

		37407		2296		0		1		0		-815																				-1463		-815		-10		0		-7.30		-4.07		-0.58

		37410		2195		0		0		0		-815																				-1564		-815		-101		0		-7.80		-4.07		-0.08

		37411		2205		0		1		0		-815																				-1554		-815		10		0		-7.75		-4.07		-0.13

		37412		2185		0		0		0		-815																				-1574		-815		-20		0		-7.85		-4.07		-0.03

		37413		2205		0		1		0		-815																				-1554		-815		20		0		-7.75		-4.07		-0.13

		37414		2155		1		0		0		-815																				-1604		-815		-50		0		-8.00		-4.07		0.12

		37418		2195		0		0		1		-3010																				-1564		-815		40		0		-7.80		-4.07		-0.08

		37419		2195		0		1		1		-3010																				-1564		-815		0		0		-7.80		-4.07		-0.08

		37420		2175		0		0		0		-835																				-1584		-835		-20		-20		-7.90		-4.16		-0.18

		37421		2195		0		0		0		-835																				-1564		-835		20		0		-7.80		-4.16		-0.28

		37424		2175		0		1		0		-835																				-1584		-835		-20		0		-7.90		-4.16		-0.18

		37425		2165		1		0		0		-835																				-1594		-835		-10		0		-7.95		-4.16		-0.13

		37426		2195		0		1		1		-3030																				-1564		-835		30		0		-7.80		-4.16		-0.28

		37427		2175		0		1		0		-855																				-1584		-855		-20		-20		-7.90		-4.26		-0.38

		37428		2155		0		1		0		-855																				-1604		-855		-20		0		-8.00		-4.26		-0.28
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Negociação1
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EDP2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		3729		0		0		0		0				Resultado final:				-56				"Buy and hold":				-1604								Ret(BH)		Ret(N)

		6/13/00		3759		0		0		0		0								-0.28								-8.00				0		0		0		0

		6/14/00		3785		0		0		0		0				Nº. de negócios:				143												26		0		26		0

		6/15/00		3829		0		1		0		0																				70		0		44		0

		6/16/00		3809		1		0		-1		3809																				50		0		-20		0

		6/19/00		3869		0		1		1		-3929																				110		-60		60		-60

		6/20/00		3849		0		1		-1		3769																				90		-80		-20		-20

		6/21/00		3809		0		0		-1		3769																				50		-40		-40		40

		6/23/00		3799		0		1		-1		3769																				40		-30		-10		10

		6/26/00		3749		0		1		-1		3769																				-10		20		-50		50

		6/27/00		3669		0		0		-1		3769																				-90		100		-80		80

		6/28/00		3659		0		1		-1		3769																				-100		110		-10		10

		6/29/00		3671		0		1		-1		3769																				-88		98		12		-12

		6/30/00		3629		1		0		-1		3769																				-130		140		-42		42

		7/3/00		3633		0		0		1		-3497																				-126		136		4		-4

		7/4/00		3701		0		1		1		-3497																				-58		204		68		68

		7/5/00		3689		0		1		-1		3881																				-70		192		-12		-12

		7/6/00		3669		0		1		-1		3881																				-90		212		-20		20

		7/7/00		3709		0		1		-1		3881																				-50		172		40		-40

		7/10/00		3609		0		1		-1		3881																				-150		272		-100		100

		7/11/00		3609		0		1		-1		3881																				-150		272		0		0

		7/12/00		3569		0		0		-1		3881																				-190		312		-40		40

		7/13/00		3609		0		1		-1		3881				Sharpe Ratio (SR):																-150		272		40		-40

		7/14/00		3609		0		1		-1		3881				Média do retorno:								SR(BH)*:		SR(N)*:						-150		272		0		0

		7/17/00		3639		0		0		-1		3881				-792.07		602.53						-1.628		1.490						-120		242		30		-30

		7/18/00		3659		0		1		-1		3881				Desv. padrão do retorno:																-100		222		20		-20

		7/19/00		3609		0		0		-1		3881				486.51		404.38						SR(BH)**:		SR(N)**:						-150		272		-50		50

		7/20/00		3599		0		0		-1		3881												-0.070		-0.002						-160		282		-10		10

		7/21/00		3599		0		0		-1		3881				Notas:																-160		282		0		0

		7/24/00		3609		0		1		-1		3881																				-150		272		10		-10

		7/25/00		3599		0		1		-1		3881				- Ret(BH): Retorno do Buy and Hold.																-160		282		-10		10

		7/26/00		3539		0		0		-1		3881				- Ret(N): Retorno da Negociação.																-220		342		-60		60

		7/27/00		3539		1		0		-1		3881				- Baseline para a SR: 0%.																-220		342		0		0

		7/28/00		3649		0		0		1		-3417																				-110		232		110		-110

		7/31/00		3669		0		1		1		-3417																				-90		252		20		20

		8/1/00		3659		0		0		-1		3901																				-100		242		-10		-10

		8/2/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/3/00		3649		0		1		-1		3901																				-110		252		0		0

		8/4/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/7/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/8/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/9/00		3629		0		1		-1		3901																				-130		272		-30		30

		8/10/00		3629		0		1		-1		3901																				-130		272		0		0

		8/11/00		3619		0		1		-1		3901																				-140		282		-10		10

		8/14/00		3609		0		0		-1		3901																				-150		292		-10		10

		8/16/00		3629		0		1		-1		3901																				-130		272		20		-20

		8/17/00		3589		0		1		-1		3901																				-170		312		-40		40

		8/18/00		3539		0		1		-1		3901																				-220		362		-50		50

		8/21/00		3528		0		0		-1		3901																				-231		373		-11		11

		8/22/00		3539		0		1		-1		3901																				-220		362		11		-11

		8/23/00		3549		0		0		-1		3901																				-210		352		10		-10

		8/24/00		3518		1		0		-1		3901																				-241		383		-31		31

		8/25/00		3589		0		1		1		-3277																				-170		312		71		-71

		8/28/00		3609		0		0		-1		3941																				-150		332		20		20

		8/29/00		3599		0		1		-1		3941																				-160		342		-10		10

		8/30/00		3599		0		1		-1		3941																				-160		342		0		0

		8/31/00		3599		1		0		-1		3941																				-160		342		0		0

		9/1/00		3659		0		0		1		-3377																				-100		282		60		-60

		9/4/00		3689		0		0		1		-3377																				-70		312		30		30

		9/5/00		3699		0		1		1		-3377																				-60		322		10		10

		9/6/00		3659		0		1		-1		3941																				-100		282		-40		-40

		9/7/00		3619		0		0		-1		3941																				-140		322		-40		40

		9/8/00		3639		1		0		-1		3941																				-120		302		20		-20

		9/11/00		3689		0		0		1		-3437																				-70		252		50		-50

		9/12/00		3709		0		0		1		-3437																				-50		272		20		20

		9/13/00		3729		1		0		1		-3437																				-30		292		20		20

		9/14/00		3799		1		0		1		-3437																				40		362		70		70

		9/15/00		3879		0		1		1		-3437																				120		442		80		80

		9/18/00		3809		0		0		-1		4181																				50		372		-70		-70

		9/19/00		3789		0		0		-1		4181																				30		392		-20		20

		9/20/00		3799		0		1		-1		4181																				40		382		10		-10

		9/21/00		3729		0		1		-1		4181																				-30		452		-70		70

		9/22/00		3669		1		0		-1		4181																				-90		512		-60		60

		9/25/00		3799		0		1		1		-3417																				40		382		130		-130

		9/26/00		3759		0		1		-1		4101																				0		342		-40		-40

		9/27/00		3739		0		1		-1		4101																				-20		362		-20		20

		9/28/00		3619		0		1		-1		4101																				-140		482		-120		120

		9/29/00		3619		0		1		-1		4101																				-140		482		0		0

		10/2/00		3619		0		0		-1		4101																				-140		482		0		0

		10/3/00		3649		0		1		-1		4101																				-110		452		30		-30

		10/4/00		3659		0		0		-1		4101																				-100		442		10		-10

		10/6/00		3679		0		1		-1		4101																				-80		422		20		-20

		10/9/00		3619		0		1		-1		4101																				-140		482		-60		60

		10/10/00		3559		0		1		-1		4101																				-200		542		-60		60

		10/11/00		3508		0		1		-1		4101																				-251		593		-51		51

		10/12/00		3488		0		1		-1		4101																				-271		613		-20		20

		10/13/00		3408		1		0		-1		4101																				-351		693		-80		80

		10/16/00		3539		0		0		1		-2977																				-220		562		131		-131

		10/17/00		3508		0		1		1		-2977																				-251		531		-31		-31

		10/18/00		3438		0		1		-1		3899																				-321		461		-70		-70

		10/19/00		3398		0		1		-1		3899																				-361		501		-40		40

		10/20/00		3258		0		1		-1		3899																				-501		641		-140		140

		10/23/00		3208		0		0		-1		3899																				-551		691		-50		50

		10/24/00		3218		1		0		-1		3899																				-541		681		10		-10

		10/25/00		3258		1		0		1		-2617																				-501		641		40		-40

		10/26/00		3308		0		1		1		-2617																				-451		691		50		50

		10/27/00		3318		0		1		-1		4019																				-441		701		10		10

		10/30/00		3278		0		1		-1		4019																				-481		741		-40		40

		10/31/00		3258		0		1		-1		4019																				-501		761		-20		20

		11/2/00		3228		0		1		-1		4019																				-531		791		-30		30

		11/3/00		3188		1		0		-1		4019																				-571		831		-40		40

		11/6/00		3208		1		0		1		-2397																				-551		811		20		-20

		11/7/00		3248		0		1		1		-2397																				-511		851		40		40

		11/8/00		3248		0		0		-1		4099																				-511		851		0		0

		11/9/00		3228		1		0		-1		4099																				-531		871		-20		20

		11/10/00		3248		0		0		1		-2397																				-511		851		20		-20

		11/13/00		3238		0		1		1		-2397																				-521		841		-10		-10

		11/14/00		3208		1		0		-1		4019																				-551		811		-30		-30

		11/15/00		3218		0		0		1		-2417																				-541		801		10		-10

		11/16/00		3228		0		0		1		-2417																				-531		811		10		10

		11/17/00		3238		0		0		1		-2417																				-521		821		10		10

		11/20/00		3238		0		0		1		-2417																				-521		821		0		0

		11/21/00		3258		1		0		1		-2417																				-501		841		20		20

		11/22/00		3398		1		0		1		-2417																				-361		981		140		140

		11/23/00		3458		0		1		1		-2417																				-301		1041		60		60

		11/24/00		3458		0		1		-1		4499																				-301		1041		0		0

		11/27/00		3438		0		1		-1		4499																				-321		1061		-20		20

		11/28/00		3398		1		0		-1		4499																				-361		1101		-40		40

		11/29/00		3428		0		0		1		-2357																				-331		1071		30		-30

		11/30/00		3428		0		0		1		-2357																				-331		1071		0		0

		12/4/00		3468		0		0		1		-2357																				-291		1111		40		40

		12/5/00		3458		0		1		1		-2357																				-301		1101		-10		-10

		12/6/00		3468		0		1		-1		4579																				-291		1111		10		10

		12/7/00		3418		0		0		-1		4579																				-341		1161		-50		50

		12/11/00		3458		0		1		-1		4579																				-301		1121		40		-40

		12/12/00		3388		0		1		-1		4579																				-371		1191		-70		70

		12/13/00		3348		0		0		-1		4579																				-411		1231		-40		40

		12/14/00		3338		0		0		-1		4579																				-421		1241		-10		10

		12/15/00		3328		0		0		-1		4579																				-431		1251		-10		10

		12/18/00		3358		0		0		-1		4579																				-401		1221		30		-30

		12/19/00		3358		1		0		-1		4579																				-401		1221		0		0

		12/20/00		3388		0		1		1		-2197																				-371		1191		30		-30

		12/21/00		3378		1		0		-1		4559																				-381		1181		-10		-10

		12/22/00		3448		1		0		1		-2337																				-311		1111		70		-70

		12/27/00		3458		1		0		1		-2337																				-301		1121		10		10

		12/28/00		3518		1		0		1		-2337																				-241		1181		60		60

		12/29/00		3609		0		1		1		-2337																				-150		1272		91		91

		1/2/01		3528		0		0		-1		4719																				-231		1191		-81		-81

		1/3/01		3559		1		0		-1		4719																				-200		1160		31		-31

		1/4/01		3629		0		1		1		-2539																				-130		1090		70		-70

		1/5/01		3609		0		1		-1		4679																				-150		1070		-20		-20

		1/8/01		3528		0		1		-1		4679																				-231		1151		-81		81

		1/9/01		3388		0		0		-1		4679																				-371		1291		-140		140

		1/10/01		3388		1		0		-1		4679																				-371		1291		0		0

		1/11/01		3488		1		0		1		-2297																				-271		1191		100		-100

		1/12/01		3559		0		1		1		-2297																				-200		1262		71		71

		1/15/01		3458		1		0		-1		4619																				-301		1161		-101		-101

		1/16/01		3468		0		0		1		-2317																				-291		1151		10		-10

		1/17/01		3488		0		1		1		-2317																				-271		1171		20		20

		1/18/01		3428		0		1		-1		4539																				-331		1111		-60		-60

		1/19/01		3328		0		1		-1		4539																				-431		1211		-100		100

		1/22/01		3318		1		0		-1		4539																				-441		1221		-10		10

		1/23/01		3348		1		0		1		-2157																				-411		1191		30		-30

		1/24/01		3388		0		1		1		-2157																				-371		1231		40		40

		1/25/01		3258		1		0		-1		4359																				-501		1101		-130		-130

		1/26/01		3408		1		0		1		-2457																				-351		951		150		-150

		1/29/01		3408		0		1		1		-2457																				-351		951		0		0

		1/30/01		3398		1		0		-1		4339																				-361		941		-10		-10

		1/31/01		3438		0		1		1		-2537																				-321		901		40		-40

		2/1/01		3418		0		1		-1		4299																				-341		881		-20		-20

		2/2/01		3398		0		1		-1		4299																				-361		901		-20		20

		2/5/01		3358		0		1		-1		4299																				-401		941		-40		40

		2/6/01		3358		1		0		-1		4299																				-401		941		0		0

		2/7/01		3418		0		1		1		-2537																				-341		881		60		-60

		2/8/01		3428		0		1		-1		4319																				-331		891		10		10

		2/9/01		3338		0		0		-1		4319																				-421		981		-90		90

		2/12/01		3358		1		0		-1		4319																				-401		961		20		-20

		2/13/01		3388		0		1		1		-2457																				-371		931		30		-30

		2/14/01		3348		0		0		-1		4239																				-411		891		-40		-40

		2/15/01		3368		0		1		-1		4239																				-391		871		20		-20

		2/16/01		3358		0		1		-1		4239																				-401		881		-10		10

		2/19/01		3298		0		1		-1		4239																				-461		941		-60		60

		2/20/01		3268		0		1		-1		4239																				-491		971		-30		30

		2/21/01		3258		0		0		-1		4239																				-501		981		-10		10

		2/22/01		3258		0		1		-1		4239																				-501		981		0		0

		2/23/01		3198		0		0		-1		4239																				-561		1041		-60		60

		2/26/01		3228		0		0		-1		4239																				-531		1011		30		-30

		2/28/01		3218		0		0		-1		4239																				-541		1021		-10		10

		3/1/01		3228		0		1		-1		4239																				-531		1011		10		-10

		3/2/01		3198		1		0		-1		4239																				-561		1041		-30		30

		3/5/01		3228		0		0		1		-2217																				-531		1011		30		-30

		3/6/01		3228		0		1		1		-2217																				-531		1011		0		0

		3/7/01		3218		1		0		-1		4219																				-541		1001		-10		-10

		3/8/01		3268		0		1		1		-2317																				-491		951		50		-50

		3/9/01		3218		0		0		-1		4119																				-541		901		-50		-50

		3/12/01		3218		0		1		-1		4119																				-541		901		0		0

		3/13/01		3208		0		0		-1		4119																				-551		911		-10		10

		3/14/01		3218		0		1		-1		4119																				-541		901		10		-10

		3/15/01		3198		0		0		-1		4119																				-561		921		-20		20

		3/16/01		3178		0		1		-1		4119																				-581		941		-20		20

		3/19/01		3168		0		0		-1		4119																				-591		951		-10		10

		3/20/01		3168		0		1		-1		4119																				-591		951		0		0

		3/21/01		3107		1		0		-1		4119																				-652		1012		-61		61

		3/22/01		3027		0		0		1		-1935																				-732		1092		-80		80

		3/23/01		3067		1		0		1		-1935																				-692		1132		40		40

		3/26/01		3087		0		1		1		-1935																				-672		1152		20		20

		3/27/01		3047		0		1		-1		4159																				-712		1112		-40		-40

		3/28/01		3027		0		0		-1		4159																				-732		1132		-20		20

		3/29/01		3017		1		0		-1		4159																				-742		1142		-10		10

		3/30/01		3077		0		1		1		-1995																				-682		1082		60		-60

		4/2/01		3017		0		0		-1		4039																				-742		1022		-60		-60

		4/3/01		3007		1		0		-1		4039																				-752		1032		-10		10

		4/4/01		3007		1		0		1		-1975																				-752		1032		0		0

		4/5/01		3138		1		0		1		-1975																				-621		1163		131		131

		4/6/01		3128		0		1		1		-1975																				-631		1153		-10		-10

		4/9/01		3128		1		0		-1		4281																				-631		1153		0		0

		4/10/01		3178		1		0		1		-2075																				-581		1103		50		-50

		4/11/01		3198		1		0		1		-2075																				-561		1123		20		20

		4/12/01		3228		0		0		1		-2075																				-531		1153		30		30

		4/17/01		3188		1		0		1		-2075																				-571		1113		-40		-40

		4/18/01		3258		0		0		1		-2075																				-501		1183		70		70

		4/19/01		3218		0		1		1		-2075																				-541		1143		-40		-40

		4/20/01		3128		0		1		-1		4181																				-631		1053		-90		-90

		4/23/01		3057		0		0		-1		4181																				-702		1124		-71		71

		4/24/01		3057		1		0		-1		4181																				-702		1124		0		0

		4/26/01		3037		0		0		1		-1893																				-722		1144		-20		20

		4/27/01		3057		0		1		1		-1893																				-702		1164		20		20

		4/30/01		3047		1		0		-1		4201																				-712		1154		-10		-10

		5/2/01		3057		0		0		1		-1913																				-702		1144		10		-10

		5/3/01		3057		0		1		1		-1913																				-702		1144		0		0

		5/4/01		3027		1		0		-1		4141																				-732		1114		-30		-30

		5/7/01		3047		0		1		1		-1953																				-712		1094		20		-20

		5/8/01		3027		0		0		-1		4101																				-732		1074		-20		-20

		5/9/01		3027		0		0		-1		4101																				-732		1074		0		0

		5/10/01		3037		0		0		-1		4101																				-722		1064		10		-10

		5/11/01		3037		0		1		-1		4101																				-722		1064		0		0

		5/14/01		3037		0		0		-1		4101																				-722		1064		0		0

		5/15/01		3037		1		0		-1		4101																				-722		1064		0		0

		5/16/01		3067		0		0		1		-2033																				-692		1034		30		-30

		5/17/01		3087		0		1		1		-2033																				-672		1054		20		20

		5/18/01		3057		0		1		-1		4081																				-702		1024		-30		-30

		5/21/01		2997		1		0		-1		4081																				-762		1084		-60		60

		5/22/01		3027		0		1		1		-1973																				-732		1054		30		-30

		5/23/01		2987		0		0		-1		4001																				-772		1014		-40		-40

		5/24/01		2997		0		0		-1		4001																				-762		1004		10		-10

		5/25/01		2997		0		1		-1		4001																				-762		1004		0		0

		5/28/01		2837		0		1		-1		4001																				-922		1164		-160		160

		5/29/01		2857		0		1		-1		4001																				-902		1144		20		-20

		5/30/01		2827		1		0		-1		4001																				-932		1174		-30		30

		5/31/01		2897		1		0		1		-1793																				-862		1104		70		-70

		6/1/01		2897		1		0		1		-1793																				-862		1104		0		0

		6/4/01		2917		1		0		1		-1793																				-842		1124		20		20

		6/5/01		2937		1		0		1		-1793																				-822		1144		20		20

		6/6/01		2977		0		0		1		-1793																				-782		1184		40		40

		6/7/01		2947		0		0		1		-1793																				-812		1154		-30		-30

		6/8/01		2947		0		0		1		-1793																				-812		1154		0		0

		6/11/01		2937		0		0		1		-1793																				-822		1144		-10		-10

		6/12/01		2937		0		1		1		-1793																				-822		1144		0		0

		6/13/01		2927		1		0		-1		4061																				-832		1134		-10		-10

		6/15/01		2947		0		0		1		-1833																				-812		1114		20		-20

		6/18/01		2917		0		1		1		-1833																				-842		1084		-30		-30

		6/19/01		2867		0		1		-1		3901																				-892		1034		-50		-50

		6/20/01		2807		0		1		-1		3901																				-952		1094		-60		60

		6/21/01		2717		1		0		-1		3901																				-1042		1184		-90		90

		6/22/01		2807		0		0		1		-1713																				-952		1094		90		-90

		6/25/01		2767		1		0		1		-1713																				-992		1054		-40		-40

		6/26/01		2787		0		0		1		-1713																				-972		1074		20		20

		6/27/01		2797		0		1		1		-1713																				-962		1084		10		10

		6/28/01		2757		1		0		-1		3801																				-1002		1044		-40		-40

		6/29/01		2857		0		1		1		-1913																				-902		944		100		-100

		7/2/01		2847		0		1		-1		3781																				-912		934		-10		-10

		7/3/01		2827		1		0		-1		3781																				-932		954		-20		20

		7/4/01		2837		0		0		1		-1893																				-922		944		10		-10

		7/5/01		2837		0		0		1		-1893																				-922		944		0		0

		7/6/01		2847		0		1		1		-1893																				-912		954		10		10

		7/9/01		2807		0		1		-1		3721																				-952		914		-40		-40

		7/10/01		2807		1		0		-1		3721																				-952		914		0		0

		7/11/01		2807		0		1		1		-1893																				-952		914		0		0

		7/12/01		2757		1		0		-1		3621																				-1002		864		-50		-50

		7/13/01		2797		1		0		1		-1973																				-962		824		40		-40

		7/16/01		2807		0		0		1		-1973																				-952		834		10		10

		7/17/01		2817		0		0		1		-1973																				-942		844		10		10

		7/18/01		2837		0		0		1		-1973																				-922		864		20		20

		7/19/01		2857		1		0		1		-1973																				-902		884		20		20

		7/20/01		2867		0		0		1		-1973																				-892		894		10		10

		7/23/01		2877		0		1		1		-1973																				-882		904		10		10

		7/24/01		2827		1		0		-1		3681																				-932		854		-50		-50

		7/25/01		2877		1		0		1		-2073																				-882		804		50		-50

		7/26/01		2947		1		0		1		-2073																				-812		874		70		70

		7/27/01		2987		1		0		1		-2073																				-772		914		40		40

		7/30/01		3017		0		1		1		-2073																				-742		944		30		30

		7/31/01		3007		0		0		-1		3941																				-752		934		-10		-10

		8/1/01		3017		0		1		-1		3941																				-742		924		10		-10

		8/2/01		2967		0		1		-1		3941																				-792		974		-50		50

		8/3/01		2937		1		0		-1		3941																				-822		1004		-30		30

		8/6/01		2997		0		1		1		-2053																				-762		944		60		-60

		8/7/01		2977		1		0		-1		3901																				-782		924		-20		-20

		8/8/01		2997		0		0		1		-2093																				-762		904		20		-20

		8/9/01		2977		0		0		1		-2093																				-782		884		-20		-20

		8/10/01		2987		0		1		1		-2093																				-772		894		10		10

		8/13/01		2937		0		1		-1		3781																				-822		844		-50		-50

		8/14/01		2897		1		0		-1		3781																				-862		884		-40		40

		8/16/01		2987		0		0		1		-2193																				-772		794		90		-90

		8/17/01		2957		0		0		1		-2193																				-802		764		-30		-30

		8/20/01		2927		1		0		1		-2193																				-832		734		-30		-30

		8/21/01		2947		1		0		1		-2193																				-812		754		20		20

		8/22/01		2957		0		1		1		-2193																				-802		764		10		10

		8/23/01		2927		0		0		-1		3661																				-832		734		-30		-30

		8/24/01		2917		0		0		-1		3661																				-842		744		-10		10

		8/27/01		2927		0		1		-1		3661																				-832		734		10		-10

		37131		2897		0		1		-1		3661																				-862		764		-30		30

		37132		2847		1		0		-1		3661																				-912		814		-50		50

		37133		2907		0		1		1		-2153																				-852		754		60		-60

		37134		2877		0		1		-1		3601																				-882		724		-30		-30

		37137		2847		0		1		-1		3601																				-912		754		-30		30

		37138		2857		1		0		-1		3601																				-902		744		10		-10

		37139		2877		1		0		1		-2153																				-882		724		20		-20

		37140		2897		1		0		1		-2153																				-862		744		20		20

		37141		2907		0		0		1		-2153																				-852		754		10		10

		37144		2897		0		0		1		-2153																				-862		744		-10		-10

		37145		2917		0		1		1		-2153																				-842		764		20		20

		37146		2757		0		1		-1		3361																				-1002		604		-160		-160

		37147		2707		0		1		-1		3361																				-1052		654		-50		50

		37148		2686		0		1		-1		3361																				-1073		675		-21		21

		37151		2416		0		0		-1		3361																				-1343		945		-270		270

		37152		2506		1		0		-1		3361																				-1253		855		90		-90

		37153		2656		0		0		1		-1951																				-1103		705		150		-150

		37154		2636		0		1		1		-1951																				-1123		685		-20		-20

		37155		2506		0		0		-1		3061																				-1253		555		-130		-130

		37158		2606		1		0		-1		3061																				-1153		455		100		-100

		37159		2626		0		0		1		-2191																				-1133		435		20		-20

		37160		2636		1		0		1		-2191																				-1123		445		10		10

		37161		2656		1		0		1		-2191																				-1103		465		20		20

		37162		2827		0		0		1		-2191																				-932		636		171		171

		37165		2857		0		0		1		-2191																				-902		666		30		30

		37166		2837		0		1		1		-2191																				-922		646		-20		-20

		37167		2707		1		0		-1		3223																				-1052		516		-130		-130

		37168		2807		1		0		1		-2391																				-952		416		100		-100

		37172		2817		1		0		1		-2391																				-942		426		10		10

		37173		2877		0		0		1		-2391																				-882		486		60		60

		37174		2877		1		0		1		-2391																				-882		486		0		0

		37175		2947		0		0		1		-2391																				-812		556		70		70

		37176		2897		0		0		1		-2391																				-862		506		-50		-50

		37179		2857		0		1		1		-2391																				-902		466		-40		-40

		37180		2857		0		0		-1		3323																				-902		466		0		0

		37181		2887		0		0		-1		3323																				-872		436		30		-30

		37182		2857		1		0		-1		3323																				-902		466		-30		30

		37183		2897		0		1		1		-2471																				-862		426		40		-40

		37186		2837		1		0		-1		3203																				-922		366		-60		-60

		37187		2877		0		1		1		-2551																				-882		326		40		-40

		37188		2887		0		0		-1		3223																				-872		336		10		10

		37189		2907		0		1		-1		3223																				-852		316		20		-20

		37190		2877		0		1		-1		3223																				-882		346		-30		30

		37193		2807		0		1		-1		3223																				-952		416		-70		70

		37194		2767		0		0		-1		3223																				-992		456		-40		40

		37195		2757		0		1		-1		3223																				-1002		466		-10		10

		37197		2686		0		1		-1		3223																				-1073		537		-71		71

		37200		2616		0		1		-1		3223																				-1143		607		-70		70

		37201		2586		0		0		-1		3223																				-1173		637		-30		30

		37202		2596		0		0		-1		3223																				-1163		627		10		-10

		37203		2626		0		1		-1		3223																				-1133		597		30		-30

		37204		2596		0		0		-1		3223																				-1163		627		-30		30

		37207		2616		0		1		-1		3223																				-1143		607		20		-20

		37208		2596		0		1		-1		3223																				-1163		627		-20		20

		37209		2626		0		1		-1		3223																				-1133		597		30		-30

		37210		2626		0		0		-1		3223																				-1133		597		0		0

		37211		2636		0		0		-1		3223																				-1123		587		10		-10

		37214		2646		0		1		-1		3223																				-1113		577		10		-10

		37215		2626		0		1		-1		3223																				-1133		597		-20		20

		37216		2566		0		1		-1		3223																				-1193		657		-60		60

		37217		2546		0		0		-1		3223																				-1213		677		-20		20

		37218		2566		0		0		-1		3223																				-1193		657		20		-20

		37221		2556		0		1		-1		3223																				-1203		667		-10		10

		37222		2526		0		1		-1		3223																				-1233		697		-30		30

		37223		2536		0		0		-1		3223																				-1223		687		10		-10

		37224		2526		0		1		-1		3223																				-1233		697		-10		10

		37225		2516		1		0		-1		3223																				-1243		707		-10		10

		37228		2526		0		1		1		-1829																				-1233		697		10		-10

		37229		2526		0		1		-1		3223																				-1233		697		0		0

		37230		2446		0		1		-1		3223																				-1313		777		-80		80

		37231		2416		1		0		-1		3223																				-1343		807		-30		30

		37232		2526		0		0		1		-1829																				-1233		697		110		-110

		37235		2536		0		1		1		-1829																				-1223		707		10		10

		37236		2456		1		0		-1		3083																				-1303		627		-80		-80

		37237		2506		0		1		1		-1929																				-1253		577		50		-50

		37238		2466		0		0		-1		3003																				-1293		537		-40		-40

		37239		2466		0		1		-1		3003																				-1293		537		0		0

		37242		2456		1		0		-1		3003																				-1303		547		-10		10

		37243		2476		0		0		1		-1949																				-1283		527		20		-20

		37244		2466		0		1		1		-1949																				-1293		517		-10		-10

		37245		2336		0		0		-1		2723																				-1423		387		-130		-130

		37246		2346		1		0		-1		2723																				-1413		377		10		-10

		37252		2386		1		0		1		-2049																				-1373		337		40		-40

		37253		2446		0		0		1		-2049																				-1313		397		60		60

		37258		2436		0		1		1		-2049																				-1323		387		-10		-10

		37259		2416		0		0		-1		2783																				-1343		367		-20		-20

		37260		2416		0		1		-1		2783																				-1343		367		0		0

		37263		2386		0		1		-1		2783																				-1373		397		-30		30

		37264		2356		1		0		-1		2783																				-1403		427		-30		30

		37265		2376		0		1		1		-1969																				-1383		407		20		-20

		37266		2336		0		0		-1		2703																				-1423		367		-40		-40

		37267		2336		0		0		-1		2703																				-1423		367		0		0

		37270		2326		0		1		-1		2703																				-1433		377		-10		10

		37271		2296		1		0		-1		2703																				-1463		407		-30		30

		37272		2406		1		0		1		-2109																				-1353		297		110		-110

		37273		2456		0		0		1		-2109																				-1303		347		50		50

		37274		2446		0		1		1		-2109																				-1313		337		-10		-10

		37277		2426		0		1		-1		2743																				-1333		317		-20		-20

		37278		2416		0		0		-1		2743																				-1343		327		-10		10

		37279		2406		0		0		-1		2743																				-1353		337		-10		10

		37280		2406		0		0		-1		2743																				-1353		337		0		0

		37281		2356		0		0		-1		2743																				-1403		387		-50		50

		37284		2346		1		0		-1		2743																				-1413		397		-10		10

		37285		2396		0		1		1		-2049																				-1363		347		50		-50

		37286		2346		0		0		-1		2643																				-1413		297		-50		-50

		37287		2366		0		0		-1		2643																				-1393		277		20		-20

		37288		2366		0		0		-1		2643																				-1393		277		0		0

		37291		2346		0		1		-1		2643																				-1413		297		-20		20

		37292		2316		0		0		-1		2643																				-1443		327		-30		30

		37293		2326		0		0		-1		2643																				-1433		317		10		-10

		37294		2316		0		0		-1		2643																				-1443		327		-10		10

		37295		2326		0		0		-1		2643																				-1433		317		10		-10

		37298		2306		0		1		-1		2643																				-1453		337		-20		20

		37300		2275		0		1		-1		2643																				-1484		368		-31		31

		37301		2255		1		0		-1		2643																				-1504		388		-20		20

		37302		2326		0		1		1		-2009																				-1433		317		71		-71

		37305		2275		0		0		-1		2541																				-1484		266		-51		-51

		37306		2245		0		0		-1		2541																				-1514		296		-30		30

		37307		2245		0		0		-1		2541																				-1514		296		0		0

		37308		2265		0		1		-1		2541																				-1494		276		20		-20

		37309		2225		0		1		-1		2541																				-1534		316		-40		40

		37312		2225		0		1		-1		2541																				-1534		316		0		0

		37313		2235		0		0		-1		2541																				-1524		306		10		-10

		37314		2235		0		0		-1		2541																				-1524		306		0		0

		37315		2225		0		0		-1		2541																				-1534		316		-10		10

		37316		2245		1		0		-1		2541																				-1514		296		20		-20

		37319		2346		1		0		1		-2151																				-1413		195		101		-101

		37320		2366		0		1		1		-2151																				-1393		215		20		20

		37321		2336		0		1		-1		2521																				-1423		185		-30		-30

		37322		2336		0		0		-1		2521																				-1423		185		0		0

		37323		2336		1		0		-1		2521																				-1423		185		0		0

		37326		2366		0		1		1		-2211																				-1393		155		30		-30

		37327		2366		0		0		-1		2521																				-1393		155		0		0

		37328		2356		0		0		-1		2521																				-1403		165		-10		10

		37329		2376		0		0		-1		2521																				-1383		145		20		-20

		37330		2406		0		0		-1		2521																				-1353		115		30		-30

		37333		2446		1		0		-1		2521																				-1313		75		40		-40

		37334		2446		0		1		1		-2371																				-1313		75		0		0

		37335		2366		1		0		-1		2361																				-1393		-5		-80		-80

		37336		2376		0		0		1		-2391																				-1383		-15		10		-10

		37337		2396		0		0		1		-2391																				-1363		5		20		20

		37340		2406		0		0		1		-2391																				-1353		15		10		10

		37341		2416		0		1		1		-2391																				-1343		25		10		10

		37342		2386		0		0		-1		2381																				-1373		-5		-30		-30

		37343		2406		0		1		-1		2381																				-1353		-25		20		-20

		37348		2396		0		0		-1		2381																				-1363		-15		-10		10

		37349		2396		0		0		-1		2381																				-1363		-15		0		0

		37350		2416		0		0		-1		2381																				-1343		-35		20		-20

		37351		2436		0		1		-1		2381																				-1323		-55		20		-20

		37354		2416		0		1		-1		2381																				-1343		-35		-20		20

		37355		2406		0		1		-1		2381																				-1353		-25		-10		10

		37356		2396		0		1		-1		2381																				-1363		-15		-10		10

		37357		2406		0		1		-1		2381																				-1353		-25		10		-10

		37358		2376		0		1		-1		2381																				-1383		5		-30		30

		37361		2376		0		1		-1		2381																				-1383		5		0		0

		37362		2366		0		1		-1		2381																				-1393		15		-10		10

		37363		2366		0		1		-1		2381																				-1393		15		0		0

		37364		2346		0		1		-1		2381																				-1413		35		-20		20

		37365		2346		0		1		-1		2381																				-1413		35		0		0

		37368		2326		1		0		-1		2381																				-1433		55		-20		20

		37369		2356		0		1		1		-2331																				-1403		25		30		-30

		37370		2316		0		1		-1		2301																				-1443		-15		-40		-40

		37372		2326		0		0		-1		2301																				-1433		-25		10		-10

		37375		2326		0		1		-1		2301																				-1433		-25		0		0

		37376		2296		0		1		-1		2301																				-1463		5		-30		30

		37378		2316		0		1		-1		2301																				-1443		-15		20		-20

		37379		2275		0		1		-1		2301																				-1484		26		-41		41

		37382		2255		0		1		-1		2301																				-1504		46		-20		20

		37383		2245		0		1		-1		2301																				-1514		56		-10		10

		37384		2245		1		0		-1		2301																				-1514		56		0		0

		37385		2326		0		1		1		-2351																				-1433		-25		81		-81

		37386		2285		1		0		-1		2219																				-1474		-66		-41		-41

		37389		2306		0		1		1		-2393																				-1453		-87		21		-21

		37390		2306		0		0		-1		2219																				-1453		-87		0		0

		37391		2296		0		0		-1		2219																				-1463		-77		-10		10

		37392		2306		0		0		-1		2219																				-1453		-87		10		-10

		37393		2306		0		0		-1		2219																				-1453		-87		0		0

		37396		2316		0		1		-1		2219																				-1443		-97		10		-10

		37397		2306		1		0		-1		2219																				-1453		-87		-10		10

		37398		2346		0		1		1		-2473																				-1413		-127		40		-40

		37399		2326		0		0		-1		2179																				-1433		-147		-20		-20

		37400		2316		0		0		-1		2179																				-1443		-137		-10		10

		37403		2316		0		1		-1		2179																				-1443		-137		0		0

		37404		2306		0		1		-1		2179																				-1453		-127		-10		10

		37405		2306		0		1		-1		2179																				-1453		-127		0		0

		37407		2296		0		1		-1		2179																				-1463		-117		-10		10

		37410		2195		0		0		-1		2179																				-1564		-16		-101		101

		37411		2205		0		1		-1		2179																				-1554		-26		10		-10

		37412		2185		0		0		-1		2179																				-1574		-6		-20		20

		37413		2205		0		1		-1		2179																				-1554		-26		20		-20

		37414		2155		1		0		-1		2179																				-1604		24		-50		50

		37418		2195		0		0		1		-2211																				-1564		-16		40		-40

		37419		2195		0		1		1		-2211																				-1564		-16		0		0

		37420		2175		0		0		-1		2139																				-1584		-36		-20		-20

		37421		2195		0		0		-1		2139																				-1564		-56		20		-20

		37424		2175		0		1		-1		2139																				-1584		-36		-20		20

		37425		2165		1		0		-1		2139																				-1594		-26		-10		10

		37426		2195		0		1		1		-2251																				-1564		-56		30		-30

		37427		2175		0		1		-1		2099																				-1584		-76		-20		-20

		37428		2155		0		1		0		-56																				-1604		-56		-20		20
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Buy and hold

Negociação



PT1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		12530		0		1		0		0				Resultado final:				-3198				"Buy and hold":				-5533								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		12490		1		0		0		0								-15.95								-27.60				0		0		0		0		0.00		0.00		0.00

		6/14/00		12731		0		0		1		-12731				Nº. de negócios:				81												241		0		241		0		1.20		0.00		-1.20

		6/15/00		12901		0		1		1		-12731																				411		170		170		170		2.05		0.85		-0.35

		6/16/00		12911		0		1		0		180																				421		180		10		10		2.10		0.90		-0.30

		6/19/00		12530		0		1		0		180																				40		180		-381		0		0.20		0.90		1.60

		6/20/00		12340		0		1		0		180																				-150		180		-190		0		-0.75		0.90		2.54

		6/21/00		11548		1		0		0		180																				-942		180		-792		0		-4.70		0.90		6.49

		6/23/00		11678		0		1		1		-11498																				-812		180		130		0		-4.05		0.90		5.85

		6/26/00		11518		0		1		0		20																				-972		20		-160		-160		-4.85		0.10		5.05

		6/27/00		11277		1		0		0		20																				-1213		20		-241		0		-6.05		0.10		6.25

		6/28/00		11578		1		0		1		-11558																				-912		20		301		0		-4.55		0.10		4.75

		6/29/00		11919		0		1		1		-11558																				-571		361		341		341		-2.85		1.80		6.45

		6/30/00		11879		0		0		0		321																				-611		321		-40		-40		-3.05		1.60		6.25

		7/3/00		11869		0		0		0		321																				-621		321		-10		0		-3.10		1.60		6.30

		7/4/00		11929		0		0		0		321																				-561		321		60		0		-2.80		1.60		6.00

		7/5/00		11999		1		0		0		321																				-491		321		70		0		-2.45		1.60		5.65

		7/6/00		11919		0		0		1		-11598																				-571		321		-80		0		-2.85		1.60		6.05

		7/7/00		12029		1		0		1		-11598				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-461		431		110		110		-2.30		2.15		6.60

		7/10/00		12340		1		0		1		-11598				9578				0.0071658643						1.16						-150		742		311		311		-0.75		3.70		8.15

		7/11/00		12430		1		0		1		-11598																				-60		832		90		90		-0.30		4.15		8.60

		7/12/00		12731		0		0		1		-11598																				241		1133		301		301		1.20		5.65		10.10

		7/13/00		12781		1		0		1		-11598				Sharpe Ratio (SR):																291		1183		50		50		1.45		5.90		10.35

		7/14/00		13081		0		0		1		-11598				Média do retorno:								SR(BH)*:		SR(N)*:						591		1483		300		300		2.95		7.40		11.85

		7/17/00		13282		1		0		1		-11598				-2918.40		-790.39						-1.759		-0.531						792		1684		201		201		3.95		8.40		12.85

		7/18/00		13282		0		0		1		-11598				Desv. padrão do retorno:																792		1684		0		0		3.95		8.40		12.85

		7/19/00		13122		0		0		1		-11598				1659.58		1488.58						SR(BH)**:		SR(N)**:						632		1524		-160		-160		3.15		7.60		12.05

		7/20/00		13132		1		0		1		-11598												-0.045		-0.036						642		1534		10		10		3.20		7.65		12.10

		7/21/00		13713		0		1		1		-11598				Notas:																1223		2115		581		581		6.10		10.55		15.00

		7/24/00		13402		1		0		0		1804																				912		1804		-311		-311		4.55		9.00		13.45

		7/25/00		13603		0		1		1		-11799				- Ret(BH): Retorno do Buy and Hold.																1113		1804		201		0		5.55		9.00		12.45

		7/26/00		13302		0		1		0		1503				- Ret(N): Retorno da Negociação.																812		1503		-301		-301		4.05		7.50		10.94

		7/27/00		13182		0		1		0		1503				- Baseline para a SR: 0%.																692		1503		-120		0		3.45		7.50		11.54

		7/28/00		12931		0		1		0		1503																				441		1503		-251		0		2.20		7.50		12.79

		7/31/00		12029		0		1		0		1503																				-461		1503		-902		0		-2.30		7.50		17.29

		8/1/00		11929		1		0		0		1503																				-561		1503		-100		0		-2.80		7.50		17.79

		8/2/00		12189		1		0		1		-10686																				-301		1503		260		0		-1.50		7.50		16.50

		8/3/00		12300		0		1		1		-10686																				-190		1614		111		111		-0.95		8.05		17.05

		8/4/00		12109		0		1		0		1423																				-381		1423		-191		-191		-1.90		7.10		16.10

		8/7/00		12119		0		1		0		1423																				-371		1423		10		0		-1.85		7.10		16.05

		8/8/00		11728		0		1		0		1423																				-762		1423		-391		0		-3.80		7.10		18.00

		8/9/00		11598		1		0		0		1423																				-892		1423		-130		0		-4.45		7.10		18.65

		8/10/00		11879		1		0		1		-10456																				-611		1423		281		0		-3.05		7.10		17.24

		8/11/00		11949		0		0		1		-10456																				-541		1493		70		70		-2.70		7.45		17.59

		8/14/00		12039		1		0		1		-10456																				-451		1583		90		90		-2.25		7.90		18.04

		8/16/00		12079		0		1		1		-10456																				-411		1623		40		40		-2.05		8.10		18.24

		8/17/00		11628		0		1		0		1172																				-862		1172		-451		-451		-4.30		5.85		15.99

		8/18/00		11488		1		0		0		1172																				-1002		1172		-140		0		-5.00		5.85		16.69

		8/21/00		11518		1		0		1		-10346																				-972		1172		30		0		-4.85		5.85		16.54

		8/22/00		12019		0		1		1		-10346																				-471		1673		501		501		-2.35		8.34		19.04

		8/23/00		11427		0		0		0		1081																				-1063		1081		-592		-592		-5.30		5.39		16.09

		8/24/00		11377		0		0		0		1081																				-1113		1081		-50		0		-5.55		5.39		16.34

		8/25/00		11678		0		0		0		1081																				-812		1081		301		0		-4.05		5.39		14.83

		8/28/00		11768		1		0		0		1081																				-722		1081		90		0		-3.60		5.39		14.39

		8/29/00		11728		1		0		1		-10647																				-762		1081		-40		0		-3.80		5.39		14.58

		8/30/00		11778		0		0		1		-10647																				-712		1131		50		50		-3.55		5.64		14.83

		8/31/00		11728		0		0		1		-10647																				-762		1081		-50		-50		-3.80		5.39		14.58

		9/1/00		11979		1		0		1		-10647																				-511		1332		251		251		-2.55		6.64		15.84

		9/4/00		12420		1		0		1		-10647																				-70		1773		441		441		-0.35		8.84		18.04

		9/5/00		12229		0		0		1		-10647																				-261		1582		-191		-191		-1.30		7.89		17.08

		9/6/00		12189		0		0		1		-10647																				-301		1542		-40		-40		-1.50		7.69		16.88

		9/7/00		12139		1		0		1		-10647																				-351		1492		-50		-50		-1.75		7.44		16.63

		9/8/00		12209		0		0		1		-10647																				-281		1562		70		70		-1.40		7.79		16.98

		9/11/00		12209		1		0		1		-10647																				-281		1562		0		0		-1.40		7.79		16.98

		9/12/00		12290		0		1		1		-10647																				-200		1643		81		81		-1.00		8.20		17.39

		9/13/00		12049		0		1		0		1402																				-441		1402		-241		-241		-2.20		6.99		16.19

		9/14/00		11959		0		0		0		1402																				-531		1402		-90		0		-2.65		6.99		16.63

		9/15/00		11929		0		1		0		1402																				-561		1402		-30		0		-2.80		6.99		16.78

		9/18/00		11788		0		0		0		1402																				-702		1402		-141		0		-3.50		6.99		17.49

		9/19/00		11778		0		0		0		1402																				-712		1402		-10		0		-3.55		6.99		17.54

		9/20/00		11909		0		0		0		1402																				-581		1402		131		0		-2.90		6.99		16.88

		9/21/00		11828		0		1		0		1402																				-662		1402		-81		0		-3.30		6.99		17.29

		9/22/00		11227		1		0		0		1402																				-1263		1402		-601		0		-6.30		6.99		20.29

		9/25/00		11718		0		0		1		-10316																				-772		1402		491		0		-3.85		6.99		17.84

		9/26/00		11558		0		0		1		-10316																				-932		1242		-160		-160		-4.65		6.20		17.04

		9/27/00		11538		0		0		1		-10316																				-952		1222		-20		-20		-4.75		6.10		16.94

		9/28/00		11538		1		0		1		-10316																				-952		1222		0		0		-4.75		6.10		16.94

		9/29/00		11798		0		0		1		-10316																				-692		1482		260		260		-3.45		7.39		18.24

		10/2/00		11748		1		0		1		-10316																				-742		1432		-50		-50		-3.70		7.14		17.99

		10/3/00		11828		1		0		1		-10316																				-662		1512		80		80		-3.30		7.54		18.39

		10/4/00		11838		0		1		1		-10316																				-652		1522		10		10		-3.25		7.59		18.44

		10/6/00		11478		0		1		0		1162																				-1012		1162		-360		-360		-5.05		5.80		16.64

		10/9/00		11087		0		0		0		1162																				-1403		1162		-391		0		-7.00		5.80		18.59

		10/10/00		11227		1		0		0		1162																				-1263		1162		140		0		-6.30		5.80		17.89

		10/11/00		11117		0		0		1		-9955																				-1373		1162		-110		0		-6.85		5.80		18.44

		10/12/00		11057		0		0		1		-9955																				-1433		1102		-60		-60		-7.15		5.50		18.14

		10/13/00		10726		0		0		1		-9955																				-1764		771		-331		-331		-8.80		3.85		16.49

		10/16/00		10916		0		0		1		-9955																				-1574		961		190		190		-7.85		4.79		17.44

		10/17/00		10776		0		1		1		-9955																				-1714		821		-140		-140		-8.55		4.10		16.74

		10/18/00		10325		0		0		0		370																				-2165		370		-451		-451		-10.80		1.85		14.49

		10/19/00		10285		1		0		0		370																				-2205		370		-40		0		-11.00		1.85		14.69

		10/20/00		10515		0		1		1		-10145																				-1975		370		230		0		-9.85		1.85		13.54

		10/23/00		10325		0		0		0		180																				-2165		180		-190		-190		-10.80		0.90		12.59

		10/24/00		10325		1		0		0		180																				-2165		180		0		0		-10.80		0.90		12.59

		10/25/00		10686		0		1		1		-10506																				-1804		180		361		0		-9.00		0.90		10.79

		10/26/00		10575		0		1		0		69																				-1915		69		-111		-111		-9.55		0.34		10.24

		10/27/00		10225		1		0		0		69																				-2265		69		-350		0		-11.30		0.34		11.99

		10/30/00		10275		1		0		1		-10206																				-2215		69		50		0		-11.05		0.34		11.74

		10/31/00		10455		1		0		1		-10206																				-2035		249		180		180		-10.15		1.24		12.63

		11/2/00		10616		0		1		1		-10206																				-1874		410		161		161		-9.35		2.05		13.44

		11/3/00		10636		0		1		0		430																				-1854		430		20		20		-9.25		2.14		13.54

		11/6/00		10525		0		1		0		430																				-1965		430		-111		0		-9.80		2.14		14.09

		11/7/00		10174		0		1		0		430																				-2316		430		-351		0		-11.55		2.14		15.84

		11/8/00		9824		1		0		0		430																				-2666		430		-350		0		-13.30		2.14		17.59

		11/9/00		9673		1		0		1		-9243																				-2817		430		-151		0		-14.05		2.14		18.34

		11/10/00		9683		0		0		1		-9243																				-2807		440		10		10		-14.00		2.19		18.39

		11/13/00		9523		0		1		1		-9243																				-2967		280		-160		-160		-14.80		1.40		17.59

		11/14/00		9302		1		0		0		59																				-3188		59		-221		-221		-15.90		0.29		16.49

		11/15/00		9473		0		0		1		-9414																				-3017		59		171		0		-15.05		0.29		15.64

		11/16/00		9423		0		0		1		-9414																				-3067		9		-50		-50		-15.30		0.04		15.39

		11/17/00		9383		0		0		1		-9414																				-3107		-31		-40		-40		-15.50		-0.15		15.19

		11/20/00		9292		0		1		1		-9414																				-3198		-122		-91		-91		-15.95		-0.61		14.73

		11/21/00		9132		1		0		0		-282																				-3358		-282		-160		-160		-16.75		-1.41		13.94

		11/22/00		9322		0		1		1		-9604																				-3168		-282		190		0		-15.80		-1.41		12.99

		11/23/00		9172		1		0		0		-432																				-3318		-432		-150		-150		-16.55		-2.15		12.24

		11/24/00		9503		1		0		1		-9935																				-2987		-432		331		0		-14.90		-2.15		10.59

		11/27/00		10195		0		1		1		-9935																				-2295		260		692		692		-11.45		1.30		14.04

		11/28/00		9824		0		0		0		-111																				-2666		-111		-371		-371		-13.30		-0.55		12.19

		11/29/00		9723		0		0		0		-111																				-2767		-111		-101		0		-13.80		-0.55		12.69

		11/30/00		9773		0		1		0		-111																				-2717		-111		50		0		-13.55		-0.55		12.45

		12/4/00		9423		0		1		0		-111																				-3067		-111		-350		0		-15.30		-0.55		14.19

		12/5/00		9373		1		0		0		-111																				-3117		-111		-50		0		-15.55		-0.55		14.44

		12/6/00		9773		1		0		1		-9884																				-2717		-111		400		0		-13.55		-0.55		12.45

		12/7/00		9824		0		0		1		-9884																				-2666		-60		51		51		-13.30		-0.30		12.70

		12/11/00		10114		1		0		1		-9884																				-2376		230		290		290		-11.85		1.15		14.15

		12/12/00		10676		0		0		1		-9884																				-1814		792		562		562		-9.05		3.95		16.95

		12/13/00		10515		1		0		1		-9884																				-1975		631		-161		-161		-9.85		3.15		16.15

		12/14/00		10595		0		1		1		-9884																				-1895		711		80		80		-9.45		3.55		16.55

		12/15/00		9994		0		0		0		110																				-2496		110		-601		-601		-12.45		0.55		13.55

		12/18/00		10375		0		1		0		110																				-2115		110		381		0		-10.55		0.55		11.65

		12/19/00		10074		1		0		0		110																				-2416		110		-301		0		-12.05		0.55		13.15

		12/20/00		10225		0		1		1		-10115																				-2265		110		151		0		-11.30		0.55		12.40

		12/21/00		9824		1		0		0		-291																				-2666		-291		-401		-401		-13.30		-1.45		10.39

		12/22/00		10014		0		1		1		-10305																				-2476		-291		190		0		-12.35		-1.45		9.45

		12/27/00		9874		0		1		0		-431																				-2616		-431		-140		-140		-13.05		-2.15		8.75

		12/28/00		9824		0		1		0		-431																				-2666		-431		-50		0		-13.30		-2.15		9.00

		12/29/00		9533		1		0		0		-431																				-2957		-431		-291		0		-14.75		-2.15		10.45

		1/2/01		9543		1		0		1		-9974																				-2947		-431		10		0		-14.70		-2.15		10.40

		1/3/01		9623		0		1		1		-9974																				-2867		-351		80		80		-14.30		-1.75		10.80

		1/4/01		10024		1		0		0		50																				-2466		50		401		401		-12.30		0.25		12.80

		1/5/01		10114		1		0		1		-10064																				-2376		50		90		0		-11.85		0.25		12.35

		1/8/01		9954		1		0		1		-10064																				-2536		-110		-160		-160		-12.65		-0.55		11.55

		1/9/01		10134		1		0		1		-10064																				-2356		70		180		180		-11.75		0.35		12.45

		1/10/01		10195		1		0		1		-10064																				-2295		131		61		61		-11.45		0.65		12.75

		1/11/01		10495		1		0		1		-10064																				-1995		431		300		300		-9.95		2.15		14.25

		1/12/01		11227		1		0		1		-10064																				-1263		1163		732		732		-6.30		5.80		17.90

		1/15/01		11307		1		0		1		-10064																				-1183		1243		80		80		-5.90		6.20		18.30

		1/16/01		11528		0		1		1		-10064																				-962		1464		221		221		-4.80		7.30		19.40

		1/17/01		11498		1		0		0		1434																				-992		1434		-30		-30		-4.95		7.15		19.25

		1/18/01		11929		0		0		1		-10495																				-561		1434		431		0		-2.80		7.15		17.10

		1/19/01		12189		0		1		1		-10495																				-301		1694		260		260		-1.50		8.45		18.40

		1/22/01		11628		0		1		0		1133																				-862		1133		-561		-561		-4.30		5.65		15.60

		1/23/01		11187		0		0		0		1133																				-1303		1133		-441		0		-6.50		5.65		17.80

		1/24/01		11448		1		0		0		1133																				-1042		1133		261		0		-5.20		5.65		16.50

		1/25/01		12249		0		1		1		-11116																				-241		1133		801		0		-1.20		5.65		12.50

		1/26/01		11728		0		0		0		612																				-762		612		-521		-521		-3.80		3.05		9.91

		1/29/01		11618		1		0		0		612																				-872		612		-110		0		-4.35		3.05		10.45

		1/30/01		11929		1		0		1		-11317																				-561		612		311		0		-2.80		3.05		8.90

		1/31/01		12009		0		1		1		-11317																				-481		692		80		80		-2.40		3.45		9.30

		2/1/01		11838		1		0		0		521																				-652		521		-171		-171		-3.25		2.60		8.45

		2/2/01		11949		0		1		1		-11428																				-541		521		111		0		-2.70		2.60		7.90

		2/5/01		11728		0		1		0		300																				-762		300		-221		-221		-3.80		1.50		6.79

		2/6/01		11578		1		0		0		300																				-912		300		-150		0		-4.55		1.50		7.54

		2/7/01		11678		0		0		1		-11378																				-812		300		100		0		-4.05		1.50		7.04

		2/8/01		11828		0		1		1		-11378																				-662		450		150		150		-3.30		2.24		7.79

		2/9/01		11317		0		1		0		-61																				-1173		-61		-511		-511		-5.85		-0.30		5.24

		2/12/01		11127		1		0		0		-61																				-1363		-61		-190		0		-6.80		-0.30		6.19

		2/13/01		11417		0		0		1		-11478																				-1073		-61		290		0		-5.35		-0.30		4.74

		2/14/01		10826		1		0		1		-11478																				-1664		-652		-591		-591		-8.30		-3.25		1.80

		2/15/01		11127		0		0		1		-11478																				-1363		-351		301		301		-6.80		-1.75		3.30

		2/16/01		10776		1		0		1		-11478																				-1714		-702		-351		-351		-8.55		-3.50		1.55

		2/19/01		10806		0		1		1		-11478																				-1684		-672		30		30		-8.40		-3.35		1.70

		2/20/01		10826		0		0		0		-652																				-1664		-652		20		20		-8.30		-3.25		1.80

		2/21/01		10746		0		0		0		-652																				-1744		-652		-80		0		-8.70		-3.25		2.19

		2/22/01		10676		0		1		0		-652																				-1814		-652		-70		0		-9.05		-3.25		2.54

		2/23/01		10405		0		1		0		-652																				-2085		-652		-271		0		-10.40		-3.25		3.90

		2/26/01		10325		0		0		0		-652																				-2165		-652		-80		0		-10.80		-3.25		4.29

		2/28/01		10325		1		0		0		-652																				-2165		-652		0		0		-10.80		-3.25		4.29

		3/1/01		10345		1		0		1		-10997																				-2145		-652		20		0		-10.70		-3.25		4.19

		3/2/01		10575		0		0		1		-10997																				-1915		-422		230		230		-9.55		-2.10		5.34

		3/5/01		10545		1		0		1		-10997																				-1945		-452		-30		-30		-9.70		-2.25		5.19

		3/6/01		11247		1		0		1		-10997																				-1243		250		702		702		-6.20		1.25		8.69

		3/7/01		11207		1		0		1		-10997																				-1283		210		-40		-40		-6.40		1.05		8.49

		3/8/01		11417		1		0		1		-10997																				-1073		420		210		210		-5.35		2.09		9.54

		3/9/01		11468		0		1		1		-10997																				-1022		471		51		51		-5.10		2.35		9.80

		3/12/01		10936		0		0		0		-61																				-1554		-61		-532		-532		-7.75		-0.30		7.14

		3/13/01		10976		0		0		0		-61																				-1514		-61		40		0		-7.55		-0.30		6.94

		3/14/01		10926		0		0		0		-61																				-1564		-61		-50		0		-7.80		-0.30		7.19

		3/15/01		10676		0		0		0		-61																				-1814		-61		-250		0		-9.05		-0.30		8.44

		3/16/01		10545		0		0		0		-61																				-1945		-61		-131		0		-9.70		-0.30		9.09

		3/19/01		10375		0		0		0		-61																				-2115		-61		-170		0		-10.55		-0.30		9.94

		3/20/01		10475		0		1		0		-61																				-2015		-61		100		0		-10.05		-0.30		9.44

		3/21/01		10054		0		1		0		-61																				-2436		-61		-421		0		-12.15		-0.30		11.54

		3/22/01		9553		0		1		0		-61																				-2937		-61		-501		0		-14.65		-0.30		14.04

		3/23/01		9864		1		0		0		-61																				-2626		-61		311		0		-13.10		-0.30		12.49

		3/26/01		10174		0		1		1		-10235																				-2316		-61		310		0		-11.55		-0.30		10.94

		3/27/01		10024		0		0		0		-211																				-2466		-211		-150		-150		-12.30		-1.05		10.20

		3/28/01		9924		1		0		0		-211																				-2566		-211		-100		0		-12.80		-1.05		10.69

		3/29/01		9874		0		0		1		-10085																				-2616		-211		-50		0		-13.05		-1.05		10.94

		3/30/01		9924		0		1		1		-10085																				-2566		-161		50		50		-12.80		-0.80		11.19

		4/2/01		9784		0		0		0		-301																				-2706		-301		-140		-140		-13.50		-1.50		10.49

		4/3/01		9523		0		0		0		-301																				-2967		-301		-261		0		-14.80		-1.50		11.80

		4/4/01		9122		1		0		0		-301																				-3368		-301		-401		0		-16.80		-1.50		13.80

		4/5/01		9974		1		0		1		-10275																				-2516		-301		852		0		-12.55		-1.50		9.55

		4/6/01		10074		0		0		1		-10275																				-2416		-201		100		100		-12.05		-1.00		10.05

		4/9/01		10124		1		0		1		-10275																				-2366		-151		50		50		-11.80		-0.75		10.30

		4/10/01		10626		0		0		1		-10275																				-1864		351		502		502		-9.30		1.75		12.80

		4/11/01		10706		1		0		1		-10275																				-1784		431		80		80		-8.90		2.15		13.20

		4/12/01		10726		0		0		1		-10275																				-1764		451		20		20		-8.80		2.25		13.30

		4/17/01		10285		1		0		1		-10275																				-2205		10		-441		-441		-11.00		0.05		11.10

		4/18/01		11137		0		0		1		-10275																				-1353		862		852		852		-6.75		4.30		15.35

		4/19/01		11177		0		1		1		-10275																				-1313		902		40		40		-6.55		4.50		15.55

		4/20/01		10916		0		0		0		641																				-1574		641		-261		-261		-7.85		3.20		14.25

		4/23/01		10646		0		1		0		641																				-1844		641		-270		0		-9.20		3.20		15.59

		4/24/01		10024		0		0		0		641																				-2466		641		-622		0		-12.30		3.20		18.69

		4/26/01		10164		1		0		0		641																				-2326		641		140		0		-11.60		3.20		18.00

		4/27/01		10495		1		0		1		-9854																				-1995		641		331		0		-9.95		3.20		16.35

		4/30/01		10826		1		0		1		-9854																				-1664		972		331		331		-8.30		4.85		18.00

		5/2/01		10876		0		0		1		-9854																				-1614		1022		50		50		-8.05		5.10		18.25

		5/3/01		10756		0		0		1		-9854																				-1734		902		-120		-120		-8.65		4.50		17.65

		5/4/01		10796		1		0		1		-9854																				-1694		942		40		40		-8.45		4.70		17.85

		5/7/01		10946		0		0		1		-9854																				-1544		1092		150		150		-7.70		5.45		18.60

		5/8/01		10876		0		0		1		-9854																				-1614		1022		-70		-70		-8.05		5.10		18.25

		5/9/01		10806		0		0		1		-9854																				-1684		952		-70		-70		-8.40		4.75		17.90

		5/10/01		10846		1		0		1		-9854																				-1644		992		40		40		-8.20		4.95		18.10

		5/11/01		10966		0		0		1		-9854																				-1524		1112		120		120		-7.60		5.55		18.69

		5/14/01		10916		0		0		1		-9854																				-1574		1062		-50		-50		-7.85		5.30		18.45

		5/15/01		10846		1		0		1		-9854																				-1644		992		-70		-70		-8.20		4.95		18.10

		5/16/01		10926		0		0		1		-9854																				-1564		1072		80		80		-7.80		5.35		18.50

		5/17/01		10976		0		0		1		-9854																				-1514		1122		50		50		-7.55		5.60		18.74

		5/18/01		10886		0		0		1		-9854																				-1604		1032		-90		-90		-8.00		5.15		18.30

		5/21/01		10876		0		1		1		-9854																				-1614		1022		-10		-10		-8.05		5.10		18.25

		5/22/01		10215		0		1		0		361																				-2275		361		-661		-661		-11.35		1.80		14.95

		5/23/01		9814		0		0		0		361																				-2676		361		-401		0		-13.35		1.80		16.95

		5/24/01		9673		0		0		0		361																				-2817		361		-141		0		-14.05		1.80		17.65

		5/25/01		9683		1		0		0		361																				-2807		361		10		0		-14.00		1.80		17.60

		5/28/01		9864		1		0		1		-9503																				-2626		361		181		0		-13.10		1.80		16.70

		5/29/01		9894		0		0		1		-9503																				-2596		391		30		30		-12.95		1.95		16.85

		5/30/01		9713		0		1		1		-9503																				-2777		210		-181		-181		-13.85		1.05		15.95

		5/31/01		9523		0		1		0		20																				-2967		20		-190		-190		-14.80		0.10		15.00

		6/1/01		9272		0		0		0		20																				-3218		20		-251		0		-16.05		0.10		16.25

		6/4/01		9373		0		0		0		20																				-3117		20		101		0		-15.55		0.10		15.75

		6/5/01		9212		0		0		0		20																				-3278		20		-161		0		-16.35		0.10		16.55

		6/6/01		9222		1		0		0		20																				-3268		20		10		0		-16.30		0.10		16.50

		6/7/01		9262		0		0		1		-9242																				-3228		20		40		0		-16.10		0.10		16.30

		6/8/01		9172		0		0		1		-9242																				-3318		-70		-90		-90		-16.55		-0.35		15.85

		6/11/01		9022		0		0		1		-9242																				-3468		-220		-150		-150		-17.30		-1.10		15.10

		6/12/01		8821		0		1		1		-9242																				-3669		-421		-201		-201		-18.30		-2.10		14.10

		6/13/01		8591		1		0		0		-651																				-3899		-651		-230		-230		-19.45		-3.25		12.95

		6/15/01		8470		0		1		1		-9121																				-4020		-651		-121		0		-20.05		-3.25		13.56

		6/18/01		8039		0		0		0		-1082																				-4451		-1082		-431		-431		-22.20		-5.40		11.41

		6/19/01		7899		0		0		0		-1082																				-4591		-1082		-140		0		-22.90		-5.40		12.11

		6/20/01		7618		0		0		0		-1082																				-4872		-1082		-281		0		-24.30		-5.40		13.51

		6/21/01		7688		1		0		0		-1082																				-4802		-1082		70		0		-23.95		-5.40		13.16

		6/22/01		7769		1		0		1		-8851																				-4721		-1082		81		0		-23.55		-5.40		12.75

		6/25/01		7959		1		0		1		-8851																				-4531		-892		190		190		-22.60		-4.45		13.70

		6/26/01		8029		0		0		1		-8851																				-4461		-822		70		70		-22.25		-4.10		14.05

		6/27/01		8099		0		1		1		-8851																				-4391		-752		70		70		-21.90		-3.75		14.40

		6/28/01		7869		1		0		0		-982																				-4621		-982		-230		-230		-23.05		-4.90		13.25

		6/29/01		8390		0		0		1		-9372																				-4100		-982		521		0		-20.45		-4.90		10.65

		7/2/01		8370		1		0		1		-9372																				-4120		-1002		-20		-20		-20.55		-5.00		10.55

		7/3/01		8470		1		0		1		-9372																				-4020		-902		100		100		-20.05		-4.50		11.05

		7/4/01		8490		0		0		1		-9372																				-4000		-882		20		20		-19.95		-4.40		11.15

		7/5/01		8340		0		0		1		-9372																				-4150		-1032		-150		-150		-20.70		-5.15		10.40

		7/6/01		8310		0		1		1		-9372																				-4180		-1062		-30		-30		-20.85		-5.30		10.26

		7/9/01		7999		1		0		0		-1373																				-4491		-1373		-311		-311		-22.40		-6.85		8.70

		7/10/01		8270		0		1		1		-9643																				-4220		-1373		271		0		-21.05		-6.85		7.35

		7/11/01		7819		0		1		0		-1824																				-4671		-1824		-451		-451		-23.30		-9.10		5.10

		7/12/01		7899		0		1		0		-1824																				-4591		-1824		80		0		-22.90		-9.10		4.70

		7/13/01		7518		1		0		0		-1824																				-4972		-1824		-381		0		-24.80		-9.10		6.60

		7/16/01		7648		1		0		1		-9472																				-4842		-1824		130		0		-24.15		-9.10		5.96

		7/17/01		7779		1		0		1		-9472																				-4711		-1693		131		131		-23.50		-8.44		6.61

		7/18/01		7829		1		0		1		-9472																				-4661		-1643		50		50		-23.25		-8.20		6.86

		7/19/01		8019		1		0		1		-9472																				-4471		-1453		190		190		-22.30		-7.25		7.81

		7/20/01		8220		1		0		1		-9472																				-4270		-1252		201		201		-21.30		-6.24		8.81

		7/23/01		8390		0		0		1		-9472																				-4100		-1082		170		170		-20.45		-5.40		9.66

		7/24/01		8420		0		0		1		-9472																				-4070		-1052		30		30		-20.30		-5.25		9.81

		7/25/01		8440		0		1		1		-9472																				-4050		-1032		20		20		-20.20		-5.15		9.91

		7/26/01		8059		0		0		0		-1413																				-4431		-1413		-381		-381		-22.10		-7.05		8.01

		7/27/01		8039		0		1		0		-1413																				-4451		-1413		-20		0		-22.20		-7.05		8.11

		7/30/01		7989		1		0		0		-1413																				-4501		-1413		-50		0		-22.45		-7.05		8.35

		7/31/01		8089		1		0		1		-9502																				-4401		-1413		100		0		-21.95		-7.05		7.86

		8/1/01		8260		0		0		1		-9502																				-4230		-1242		171		171		-21.10		-6.20		8.71

		8/2/01		8280		0		0		1		-9502																				-4210		-1222		20		20		-21.00		-6.10		8.81

		8/3/01		8210		1		0		1		-9502																				-4280		-1292		-70		-70		-21.35		-6.44		8.46

		8/6/01		8320		1		0		1		-9502																				-4170		-1182		110		110		-20.80		-5.90		9.01

		8/7/01		8400		0		0		1		-9502																				-4090		-1102		80		80		-20.40		-5.50		9.41

		8/8/01		8260		0		0		1		-9502																				-4230		-1242		-140		-140		-21.10		-6.20		8.71

		8/9/01		7919		0		1		1		-9502																				-4571		-1583		-341		-341		-22.80		-7.90		7.01

		8/10/01		7819		0		0		0		-1683																				-4671		-1683		-100		-100		-23.30		-8.39		6.51

		8/13/01		7608		1		0		0		-1683																				-4882		-1683		-211		0		-24.35		-8.39		7.56

		8/14/01		7969		0		0		1		-9652																				-4521		-1683		361		0		-22.55		-8.39		5.76

		8/16/01		7648		0		0		1		-9652																				-4842		-2004		-321		-321		-24.15		-10.00		4.16

		8/17/01		7638		0		1		1		-9652																				-4852		-2014		-10		-10		-24.20		-10.05		4.11

		8/20/01		7448		0		0		0		-2204																				-5042		-2204		-190		-190		-25.15		-10.99		3.16

		8/21/01		7428		0		0		0		-2204																				-5062		-2204		-20		0		-25.25		-10.99		3.26

		8/22/01		7428		0		1		0		-2204																				-5062		-2204		0		0		-25.25		-10.99		3.26

		8/23/01		7378		0		1		0		-2204																				-5112		-2204		-50		0		-25.50		-10.99		3.51

		8/24/01		7388		0		1		0		-2204																				-5102		-2204		10		0		-25.45		-10.99		3.46

		8/27/01		7328		0		1		0		-2204																				-5162		-2204		-60		0		-25.75		-10.99		3.76

		37131		7117		0		1		0		-2204																				-5373		-2204		-211		0		-26.80		-10.99		4.81

		37132		7037		1		0		0		-2204																				-5453		-2204		-80		0		-27.20		-10.99		5.21

		37133		7167		0		1		1		-9371																				-5323		-2204		130		0		-26.55		-10.99		4.56

		37134		7017		1		0		0		-2354																				-5473		-2354		-150		-150		-27.30		-11.74		3.82

		37137		7007		0		1		1		-9361																				-5483		-2354		-10		0		-27.35		-11.74		3.87

		37138		6927		1		0		0		-2434																				-5563		-2434		-80		-80		-27.75		-12.14		3.47

		37139		7518		0		0		1		-9952																				-4972		-2434		591		0		-24.80		-12.14		0.52

		37140		7117		0		1		1		-9952																				-5373		-2835		-401		-401		-26.80		-14.14		-1.48

		37141		7037		0		1		0		-2915																				-5453		-2915		-80		-80		-27.20		-14.54		-1.88

		37144		7067		0		0		0		-2915																				-5423		-2915		30		0		-27.05		-14.54		-2.03

		37145		7167		0		1		0		-2915																				-5323		-2915		100		0		-26.55		-14.54		-2.53

		37146		6816		0		1		0		-2915																				-5674		-2915		-351		0		-28.30		-14.54		-0.78

		37147		6365		1		0		0		-2915																				-6125		-2915		-451		0		-30.55		-14.54		1.47

		37148		6706		0		1		1		-9621																				-5784		-2915		341		0		-28.85		-14.54		-0.23

		37151		6265		1		0		0		-3356																				-6225		-3356		-441		-441		-31.05		-16.74		-2.43

		37152		6516		1		0		1		-9872																				-5974		-3356		251		0		-29.80		-16.74		-3.68

		37153		7017		1		0		1		-9872																				-5473		-2855		501		501		-27.30		-14.24		-1.18

		37154		7117		1		0		1		-9872																				-5373		-2755		100		100		-26.80		-13.74		-0.68

		37155		7067		1		0		1		-9872																				-5423		-2805		-50		-50		-27.05		-13.99		-0.93

		37158		7959		0		0		1		-9872																				-4531		-1913		892		892		-22.60		-9.54		3.52

		37159		7709		1		0		1		-9872																				-4781		-2163		-250		-250		-23.85		-10.79		2.27

		37160		8069		0		0		1		-9872																				-4421		-1803		360		360		-22.05		-8.99		4.07

		37161		7939		0		1		1		-9872																				-4551		-1933		-130		-130		-22.70		-9.64		3.42

		37162		7849		1		0		0		-2023																				-4641		-2023		-90		-90		-23.15		-10.09		2.97

		37165		7899		1		0		1		-9922																				-4591		-2023		50		0		-22.90		-10.09		2.72

		37166		7879		0		1		1		-9922																				-4611		-2043		-20		-20		-23.00		-10.19		2.62

		37167		7719		0		0		0		-2203																				-4771		-2203		-160		-160		-23.80		-10.99		1.82

		37168		7929		0		1		0		-2203																				-4561		-2203		210		0		-22.75		-10.99		0.77

		37172		7468		0		0		0		-2203																				-5022		-2203		-461		0		-25.05		-10.99		3.07

		37173		7668		1		0		0		-2203																				-4822		-2203		200		0		-24.05		-10.99		2.07

		37174		7869		1		0		1		-10072																				-4621		-2203		201		0		-23.05		-10.99		1.07

		37175		8621		0		1		1		-10072																				-3869		-1451		752		752		-19.30		-7.24		4.82

		37176		8109		0		0		0		-1963																				-4381		-1963		-512		-512		-21.85		-9.79		2.27

		37179		8039		1		0		0		-1963																				-4451		-1963		-70		0		-22.20		-9.79		2.62

		37180		8220		0		1		1		-10183																				-4270		-1963		181		0		-21.30		-9.79		1.72

		37181		8410		1		0		0		-1773																				-4080		-1773		190		190		-20.35		-8.84		2.66

		37182		8320		1		0		1		-10093																				-4170		-1773		-90		0		-20.80		-8.84		3.11

		37183		8320		0		1		1		-10093																				-4170		-1773		0		0		-20.80		-8.84		3.11

		37186		8260		1		0		0		-1833																				-4230		-1833		-60		-60		-21.10		-9.14		2.81

		37187		8621		1		0		1		-10454																				-3869		-1833		361		0		-19.30		-9.14		1.01

		37188		9152		0		0		1		-10454																				-3338		-1302		531		531		-16.65		-6.49		3.66

		37189		9052		0		1		1		-10454																				-3438		-1402		-100		-100		-17.15		-6.99		3.16

		37190		8952		0		1		0		-1502																				-3538		-1502		-100		-100		-17.65		-7.49		2.66

		37193		8731		1		0		0		-1502																				-3759		-1502		-221		0		-18.75		-7.49		3.77

		37194		8691		0		1		1		-10193																				-3799		-1502		-40		0		-18.95		-7.49		3.97

		37195		8771		1		0		0		-1422																				-3719		-1422		80		80		-18.55		-7.09		4.36

		37197		9012		0		0		1		-10434																				-3478		-1422		241		0		-17.35		-7.09		3.16

		37200		9092		1		0		1		-10434																				-3398		-1342		80		80		-16.95		-6.69		3.56

		37201		9272		0		1		1		-10434																				-3218		-1162		180		180		-16.05		-5.80		4.46

		37202		9052		1		0		0		-1382																				-3438		-1382		-220		-220		-17.15		-6.89		3.36

		37203		9373		0		0		1		-10755																				-3117		-1382		321		0		-15.55		-6.89		1.76

		37204		9383		0		1		1		-10755																				-3107		-1372		10		10		-15.50		-6.84		1.81

		37207		9112		1		0		0		-1643																				-3378		-1643		-271		-271		-16.85		-8.20		0.46

		37208		9483		0		0		1		-11126																				-3007		-1643		371		0		-15.00		-8.20		-1.39

		37209		9623		0		1		1		-11126																				-2867		-1503		140		140		-14.30		-7.50		-0.69

		37210		9363		0		1		0		-1763																				-3127		-1763		-260		-260		-15.60		-8.79		-1.99

		37211		9022		0		1		0		-1763																				-3468		-1763		-341		0		-17.30		-8.79		-0.29

		37214		9112		0		1		0		-1763																				-3378		-1763		90		0		-16.85		-8.79		-0.74

		37215		8881		0		0		0		-1763																				-3609		-1763		-231		0		-18.00		-8.79		0.41

		37216		8771		0		1		0		-1763																				-3719		-1763		-110		0		-18.55		-8.79		0.96

		37217		8761		1		0		0		-1763																				-3729		-1763		-10		0		-18.60		-8.79		1.01

		37218		8671		1		0		1		-10434																				-3819		-1763		-90		0		-19.05		-8.79		1.46

		37221		8821		0		1		1		-10434																				-3669		-1613		150		150		-18.30		-8.05		2.21

		37222		8701		0		1		0		-1733																				-3789		-1733		-120		-120		-18.90		-8.64		1.61

		37223		8601		0		1		0		-1733																				-3889		-1733		-100		0		-19.40		-8.64		2.11

		37224		8450		1		0		0		-1733																				-4040		-1733		-151		0		-20.15		-8.64		2.86

		37225		8611		0		1		1		-10344																				-3879		-1733		161		0		-19.35		-8.64		2.06

		37228		8420		0		1		0		-1924																				-4070		-1924		-191		-191		-20.30		-9.60		1.11

		37229		8410		1		0		0		-1924																				-4080		-1924		-10		0		-20.35		-9.60		1.16

		37230		8771		1		0		1		-10695																				-3719		-1924		361		0		-18.55		-9.60		-0.64

		37231		8972		1		0		1		-10695																				-3518		-1723		201		201		-17.55		-8.59		0.36

		37232		9022		0		0		1		-10695																				-3468		-1673		50		50		-17.30		-8.34		0.61

		37235		9022		0		1		1		-10695																				-3468		-1673		0		0		-17.30		-8.34		0.61

		37236		8791		1		0		0		-1904																				-3699		-1904		-231		-231		-18.45		-9.50		-0.54

		37237		9022		0		0		1		-10926																				-3468		-1904		231		0		-17.30		-9.50		-1.70

		37238		9042		0		1		1		-10926																				-3448		-1884		20		20		-17.20		-9.40		-1.60

		37239		8921		0		1		0		-2005																				-3569		-2005		-121		-121		-17.80		-10.00		-2.20

		37242		8821		0		1		0		-2005																				-3669		-2005		-100		0		-18.30		-10.00		-1.70

		37243		8651		0		0		0		-2005																				-3839		-2005		-170		0		-19.15		-10.00		-0.85

		37244		8581		1		0		0		-2005																				-3909		-2005		-70		0		-19.50		-10.00		-0.50

		37245		8571		0		0		1		-10576																				-3919		-2005		-10		0		-19.55		-10.00		-0.45

		37246		8841		0		1		1		-10576																				-3649		-1735		270		270		-18.20		-8.65		0.89

		37252		8631		1		0		0		-1945																				-3859		-1945		-210		-210		-19.25		-9.70		-0.15

		37253		8821		0		1		1		-10766																				-3669		-1945		190		0		-18.30		-9.70		-1.10

		37258		8741		1		0		0		-2025																				-3749		-2025		-80		-80		-18.70		-10.10		-1.50

		37259		9022		1		0		1		-11047																				-3468		-2025		281		0		-17.30		-10.10		-2.90

		37260		9222		1		0		1		-11047																				-3268		-1825		200		200		-16.30		-9.10		-1.91

		37263		9373		0		1		1		-11047																				-3117		-1674		151		151		-15.55		-8.35		-1.15

		37264		9222		0		1		0		-1825																				-3268		-1825		-151		-151		-16.30		-9.10		-1.91

		37265		9112		0		0		0		-1825																				-3378		-1825		-110		0		-16.85		-9.10		-1.36

		37266		9032		0		0		0		-1825																				-3458		-1825		-80		0		-17.25		-9.10		-0.96

		37267		9092		0		1		0		-1825																				-3398		-1825		60		0		-16.95		-9.10		-1.26

		37270		8931		0		1		0		-1825																				-3559		-1825		-161		0		-17.75		-9.10		-0.45

		37271		8871		0		0		0		-1825																				-3619		-1825		-60		0		-18.05		-9.10		-0.15

		37272		8851		0		1		0		-1825																				-3639		-1825		-20		0		-18.15		-9.10		-0.05

		37273		8821		1		0		0		-1825																				-3669		-1825		-30		0		-18.30		-9.10		0.09

		37274		8921		0		1		1		-10746																				-3569		-1825		100		0		-17.80		-9.10		-0.40

		37277		8871		0		1		0		-1875																				-3619		-1875		-50		-50		-18.05		-9.35		-0.65

		37278		8821		0		1		0		-1875																				-3669		-1875		-50		0		-18.30		-9.35		-0.40

		37279		8771		0		1		0		-1875																				-3719		-1875		-50		0		-18.55		-9.35		-0.15

		37280		8671		0		0		0		-1875																				-3819		-1875		-100		0		-19.05		-9.35		0.34

		37281		8631		1		0		0		-1875																				-3859		-1875		-40		0		-19.25		-9.35		0.54

		37284		8921		1		0		1		-10796																				-3569		-1875		290		0		-17.80		-9.35		-0.90

		37285		9072		0		1		1		-10796																				-3418		-1724		151		151		-17.05		-8.60		-0.15

		37286		8761		0		1		0		-2035																				-3729		-2035		-311		-311		-18.60		-10.15		-1.70

		37287		8821		0		1		0		-2035																				-3669		-2035		60		0		-18.30		-10.15		-2.00

		37288		8731		0		0		0		-2035																				-3759		-2035		-90		0		-18.75		-10.15		-1.55

		37291		8721		0		0		0		-2035																				-3769		-2035		-10		0		-18.80		-10.15		-1.50

		37292		8611		1		0		0		-2035																				-3879		-2035		-110		0		-19.35		-10.15		-0.95

		37293		8721		0		0		1		-10756																				-3769		-2035		110		0		-18.80		-10.15		-1.50

		37294		8621		0		1		1		-10756																				-3869		-2135		-100		-100		-19.30		-10.65		-2.00

		37295		8410		0		1		0		-2346																				-4080		-2346		-211		-211		-20.35		-11.70		-3.05

		37298		8460		0		0		0		-2346																				-4030		-2346		50		0		-20.10		-11.70		-3.30

		37300		8410		0		1		0		-2346																				-4080		-2346		-50		0		-20.35		-11.70		-3.05

		37301		8140		1		0		0		-2346																				-4350		-2346		-270		0		-21.70		-11.70		-1.71

		37302		8260		0		1		1		-10606																				-4230		-2346		120		0		-21.10		-11.70		-2.30

		37305		8029		0		0		0		-2577																				-4461		-2577		-231		-231		-22.25		-12.85		-3.46

		37306		8019		0		1		0		-2577																				-4471		-2577		-10		0		-22.30		-12.85		-3.41

		37307		7779		0		1		0		-2577																				-4711		-2577		-240		0		-23.50		-12.85		-2.21

		37308		7869		0		1		0		-2577																				-4621		-2577		90		0		-23.05		-12.85		-2.66

		37309		7618		0		0		0		-2577																				-4872		-2577		-251		0		-24.30		-12.85		-1.41

		37312		7618		0		1		0		-2577																				-4872		-2577		0		0		-24.30		-12.85		-1.41

		37313		7638		1		0		0		-2577																				-4852		-2577		20		0		-24.20		-12.85		-1.51

		37314		7839		1		0		1		-10416																				-4651		-2577		201		0		-23.20		-12.85		-2.51

		37315		8019		1		0		1		-10416																				-4471		-2397		180		180		-22.30		-11.96		-1.61

		37316		8120		1		0		1		-10416																				-4370		-2296		101		101		-21.80		-11.45		-1.11

		37319		8380		1		0		1		-10416																				-4110		-2036		260		260		-20.50		-10.16		0.19

		37320		8480		1		0		1		-10416																				-4010		-1936		100		100		-20.00		-9.66		0.69

		37321		8581		0		1		1		-10416																				-3909		-1835		101		101		-19.50		-9.15		1.19

		37322		8691		1		0		0		-1725																				-3799		-1725		110		110		-18.95		-8.60		1.74

		37323		8741		1		0		1		-10466																				-3749		-1725		50		0		-18.70		-8.60		1.49

		37326		8911		1		0		1		-10466																				-3579		-1555		170		170		-17.85		-7.76		2.34

		37327		8962		0		0		1		-10466																				-3528		-1504		51		51		-17.60		-7.50		2.59

		37328		8901		0		1		1		-10466																				-3589		-1565		-61		-61		-17.90		-7.81		2.29

		37329		8631		0		0		0		-1835																				-3859		-1835		-270		-270		-19.25		-9.15		0.94

		37330		8571		1		0		0		-1835																				-3919		-1835		-60		0		-19.55		-9.15		1.24

		37333		8821		0		0		1		-10656																				-3669		-1835		250		0		-18.30		-9.15		-0.00

		37334		8861		1		0		1		-10656																				-3629		-1795		40		40		-18.10		-8.95		0.19

		37335		8861		0		1		1		-10656																				-3629		-1795		0		0		-18.10		-8.95		0.19

		37336		8561		0		1		0		-2095																				-3929		-2095		-300		-300		-19.60		-10.45		-1.30

		37337		8510		1		0		0		-2095																				-3980		-2095		-51		0		-19.85		-10.45		-1.05

		37340		8591		0		1		1		-10686																				-3899		-2095		81		0		-19.45		-10.45		-1.45

		37341		8460		0		0		0		-2226																				-4030		-2226		-131		-131		-20.10		-11.10		-2.10

		37342		8430		1		0		0		-2226																				-4060		-2226		-30		0		-20.25		-11.10		-1.96

		37343		8531		0		0		1		-10757																				-3959		-2226		101		0		-19.75		-11.10		-2.46

		37348		8611		0		1		1		-10757																				-3879		-2146		80		80		-19.35		-10.70		-2.06

		37349		8210		0		0		0		-2547																				-4280		-2547		-401		-401		-21.35		-12.70		-4.06

		37350		8200		0		0		0		-2547																				-4290		-2547		-10		0		-21.40		-12.70		-4.01

		37351		8270		0		1		0		-2547																				-4220		-2547		70		0		-21.05		-12.70		-4.36

		37354		8200		0		0		0		-2547																				-4290		-2547		-70		0		-21.40		-12.70		-4.01

		37355		8280		1		0		0		-2547																				-4210		-2547		80		0		-21.00		-12.70		-4.41

		37356		8420		1		0		1		-10967																				-4070		-2547		140		0		-20.30		-12.70		-5.11

		37357		8561		0		1		1		-10967																				-3929		-2406		141		141		-19.60		-12.00		-4.40

		37358		8260		0		0		0		-2707																				-4230		-2707		-301		-301		-21.10		-13.50		-5.91

		37361		8320		0		0		0		-2707																				-4170		-2707		60		0		-20.80		-13.50		-6.21

		37362		8400		1		0		0		-2707																				-4090		-2707		80		0		-20.40		-13.50		-6.60

		37363		8581		0		0		1		-11288																				-3909		-2707		181		0		-19.50		-13.50		-7.51

		37364		8500		0		1		1		-11288																				-3990		-2788		-81		-81		-19.90		-13.91		-7.91

		37365		8571		0		0		0		-2717																				-3919		-2717		71		71		-19.55		-13.55		-7.56

		37368		8510		0		1		0		-2717																				-3980		-2717		-61		0		-19.85		-13.55		-7.25

		37369		8460		1		0		0		-2717																				-4030		-2717		-50		0		-20.10		-13.55		-7.00

		37370		8450		0		0		1		-11167																				-4040		-2717		-10		0		-20.15		-13.55		-6.95

		37372		8420		0		1		1		-11167																				-4070		-2747		-30		-30		-20.30		-13.70		-7.10

		37375		8250		1		0		0		-2917																				-4240		-2917		-170		-170		-21.15		-14.55		-7.95

		37376		8320		0		1		1		-11237																				-4170		-2917		70		0		-20.80		-14.55		-8.30

		37378		8190		0		1		0		-3047																				-4300		-3047		-130		-130		-21.45		-15.20		-8.95

		37379		7709		0		0		0		-3047																				-4781		-3047		-481		0		-23.85		-15.20		-6.55

		37382		7749		0		1		0		-3047																				-4741		-3047		40		0		-23.65		-15.20		-6.75

		37383		7618		0		0		0		-3047																				-4872		-3047		-131		0		-24.30		-15.20		-6.10

		37384		7638		1		0		0		-3047																				-4852		-3047		20		0		-24.20		-15.20		-6.20

		37385		7889		0		1		1		-10936																				-4601		-3047		251		0		-22.95		-15.20		-7.45

		37386		7648		0		1		0		-3288																				-4842		-3288		-241		-241		-24.15		-16.40		-8.65

		37389		7378		0		0		0		-3288																				-5112		-3288		-270		0		-25.50		-16.40		-7.30

		37390		7498		0		0		0		-3288																				-4992		-3288		120		0		-24.90		-16.40		-7.90

		37391		7468		0		0		0		-3288																				-5022		-3288		-30		0		-25.05		-16.40		-7.75

		37392		7488		1		0		0		-3288																				-5002		-3288		20		0		-24.95		-16.40		-7.85

		37393		7688		0		0		1		-10976																				-4802		-3288		200		0		-23.95		-16.40		-8.85

		37396		7709		0		0		1		-10976																				-4781		-3267		21		21		-23.85		-16.30		-8.74

		37397		7648		1		0		1		-10976																				-4842		-3328		-61		-61		-24.15		-16.60		-9.05

		37398		7719		0		0		1		-10976																				-4771		-3257		71		71		-23.80		-16.25		-8.69

		37399		7688		0		0		1		-10976																				-4802		-3288		-31		-31		-23.95		-16.40		-8.85

		37400		7618		1		0		1		-10976																				-4872		-3358		-70		-70		-24.30		-16.75		-9.20

		37403		7769		0		1		1		-10976																				-4721		-3207		151		151		-23.55		-16.00		-8.44

		37404		7819		0		0		0		-3157																				-4671		-3157		50		50		-23.30		-15.75		-8.20

		37405		7769		0		0		0		-3157																				-4721		-3157		-50		0		-23.55		-15.75		-7.95

		37407		7648		1		0		0		-3157																				-4842		-3157		-121		0		-24.15		-15.75		-7.34

		37410		7789		1		0		1		-10946																				-4701		-3157		141		0		-23.45		-15.75		-8.05

		37411		7759		0		1		1		-10946																				-4731		-3187		-30		-30		-23.60		-15.90		-8.20

		37412		7668		0		1		0		-3278																				-4822		-3278		-91		-91		-24.05		-16.35		-8.65

		37413		7608		0		1		0		-3278																				-4882		-3278		-60		0		-24.35		-16.35		-8.35

		37414		7117		0		0		0		-3278																				-5373		-3278		-491		0		-26.80		-16.35		-5.90

		37418		7127		0		0		0		-3278																				-5363		-3278		10		0		-26.75		-16.35		-5.95

		37419		7077		0		1		0		-3278																				-5413		-3278		-50		0		-27.00		-16.35		-5.70

		37420		7087		0		1		0		-3278																				-5403		-3278		10		0		-26.95		-16.35		-5.75

		37421		6726		0		1		0		-3278																				-5764		-3278		-361		0		-28.75		-16.35		-3.95

		37424		6616		1		0		0		-3278																				-5874		-3278		-110		0		-29.30		-16.35		-3.40

		37425		6877		1		0		1		-10155																				-5613		-3278		261		0		-28.00		-16.35		-4.70

		37426		6726		1		0		1		-10155																				-5764		-3429		-151		-151		-28.75		-17.10		-5.46

		37427		6957		0		0		1		-10155																				-5533		-3198		231		231		-27.60		-15.95		-4.30

		37428		6957		1		0		0		-3198																				-5533		-3198		0		0		-27.60		-15.95		-4.30
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PT2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		12530		0		1		0		0				Resultado final:				-863				"Buy and hold":				-5533								Ret(BH)		Ret(N)

		6/13/00		12490		1		0		-1		12490								-4.30								-27.60				0		0		0		0

		6/14/00		12731		0		0		1		-12972				Nº. de negócios:				162												241		-241		241		-241

		6/15/00		12901		0		1		1		-12972																				411		-71		170		170

		6/16/00		12911		0		1		-1		12850																				421		-61		10		10

		6/19/00		12530		0		1		-1		12850																				40		320		-381		381

		6/20/00		12340		0		1		-1		12850																				-150		510		-190		190

		6/21/00		11548		1		0		-1		12850																				-942		1302		-792		792

		6/23/00		11678		0		1		1		-10506																				-812		1172		130		-130

		6/26/00		11518		0		1		-1		12530																				-972		1012		-160		-160

		6/27/00		11277		1		0		-1		12530																				-1213		1253		-241		241

		6/28/00		11578		1		0		1		-10626																				-912		952		301		-301

		6/29/00		11919		0		1		1		-10626																				-571		1293		341		341

		6/30/00		11879		0		0		-1		13132																				-611		1253		-40		-40

		7/3/00		11869		0		0		-1		13132																				-621		1263		-10		10

		7/4/00		11929		0		0		-1		13132																				-561		1203		60		-60

		7/5/00		11999		1		0		-1		13132																				-491		1133		70		-70

		7/6/00		11919		0		0		1		-10706																				-571		1213		-80		80

		7/7/00		12029		1		0		1		-10706																				-461		1323		110		110

		7/10/00		12340		1		0		1		-10706																				-150		1634		311		311

		7/11/00		12430		1		0		1		-10706																				-60		1724		90		90

		7/12/00		12731		0		0		1		-10706																				241		2025		301		301

		7/13/00		12781		1		0		1		-10706				Sharpe Ratio (SR):																291		2075		50		50

		7/14/00		13081		0		0		1		-10706				Média do retorno:								SR(BH)*:		SR(N)*:						591		2375		300		300

		7/17/00		13282		1		0		1		-10706				-2918.40		1337.62						-1.759		0.824						792		2576		201		201

		7/18/00		13282		0		0		1		-10706				Desv. padrão do retorno:																792		2576		0		0

		7/19/00		13122		0		0		1		-10706				1659.58		1624.27						SR(BH)**:		SR(N)**:						632		2416		-160		-160

		7/20/00		13132		1		0		1		-10706												-0.045		-0.007						642		2426		10		10

		7/21/00		13713		0		1		1		-10706				Notas:																1223		3007		581		581

		7/24/00		13402		1		0		-1		16098																				912		2696		-311		-311

		7/25/00		13603		0		1		1		-11108				- Ret(BH): Retorno do Buy and Hold.																1113		2495		201		-201

		7/26/00		13302		0		1		-1		15496				- Ret(N): Retorno da Negociação.																812		2194		-301		-301

		7/27/00		13182		0		1		-1		15496				- Baseline para a SR: 0%.																692		2314		-120		120

		7/28/00		12931		0		1		-1		15496																				441		2565		-251		251

		7/31/00		12029		0		1		-1		15496																				-461		3467		-902		902

		8/1/00		11929		1		0		-1		15496																				-561		3567		-100		100

		8/2/00		12189		1		0		1		-8882																				-301		3307		260		-260

		8/3/00		12300		0		1		1		-8882																				-190		3418		111		111

		8/4/00		12109		0		1		-1		15336																				-381		3227		-191		-191

		8/7/00		12119		0		1		-1		15336																				-371		3217		10		-10

		8/8/00		11728		0		1		-1		15336																				-762		3608		-391		391

		8/9/00		11598		1		0		-1		15336																				-892		3738		-130		130

		8/10/00		11879		1		0		1		-8422																				-611		3457		281		-281

		8/11/00		11949		0		0		1		-8422																				-541		3527		70		70

		8/14/00		12039		1		0		1		-8422																				-451		3617		90		90

		8/16/00		12079		0		1		1		-8422																				-411		3657		40		40

		8/17/00		11628		0		1		-1		14834																				-862		3206		-451		-451

		8/18/00		11488		1		0		-1		14834																				-1002		3346		-140		140

		8/21/00		11518		1		0		1		-8202																				-972		3316		30		-30

		8/22/00		12019		0		1		1		-8202																				-471		3817		501		501

		8/23/00		11427		0		0		-1		14652																				-1063		3225		-592		-592

		8/24/00		11377		0		0		-1		14652																				-1113		3275		-50		50

		8/25/00		11678		0		0		-1		14652																				-812		2974		301		-301

		8/28/00		11768		1		0		-1		14652																				-722		2884		90		-90

		8/29/00		11728		1		0		1		-8804																				-762		2924		-40		40

		8/30/00		11778		0		0		1		-8804																				-712		2974		50		50

		8/31/00		11728		0		0		1		-8804																				-762		2924		-50		-50

		9/1/00		11979		1		0		1		-8804																				-511		3175		251		251

		9/4/00		12420		1		0		1		-8804																				-70		3616		441		441

		9/5/00		12229		0		0		1		-8804																				-261		3425		-191		-191

		9/6/00		12189		0		0		1		-8804																				-301		3385		-40		-40

		9/7/00		12139		1		0		1		-8804																				-351		3335		-50		-50

		9/8/00		12209		0		0		1		-8804																				-281		3405		70		70

		9/11/00		12209		1		0		1		-8804																				-281		3405		0		0

		9/12/00		12290		0		1		1		-8804																				-200		3486		81		81

		9/13/00		12049		0		1		-1		15294																				-441		3245		-241		-241

		9/14/00		11959		0		0		-1		15294																				-531		3335		-90		90

		9/15/00		11929		0		1		-1		15294																				-561		3365		-30		30

		9/18/00		11788		0		0		-1		15294																				-702		3506		-141		141

		9/19/00		11778		0		0		-1		15294																				-712		3516		-10		10

		9/20/00		11909		0		0		-1		15294																				-581		3385		131		-131

		9/21/00		11828		0		1		-1		15294																				-662		3466		-81		81

		9/22/00		11227		1		0		-1		15294																				-1263		4067		-601		601

		9/25/00		11718		0		0		1		-8142																				-772		3576		491		-491

		9/26/00		11558		0		0		1		-8142																				-932		3416		-160		-160

		9/27/00		11538		0		0		1		-8142																				-952		3396		-20		-20

		9/28/00		11538		1		0		1		-8142																				-952		3396		0		0

		9/29/00		11798		0		0		1		-8142																				-692		3656		260		260

		10/2/00		11748		1		0		1		-8142																				-742		3606		-50		-50

		10/3/00		11828		1		0		1		-8142																				-662		3686		80		80

		10/4/00		11838		0		1		1		-8142																				-652		3696		10		10

		10/6/00		11478		0		1		-1		14814																				-1012		3336		-360		-360

		10/9/00		11087		0		0		-1		14814																				-1403		3727		-391		391

		10/10/00		11227		1		0		-1		14814																				-1263		3587		140		-140

		10/11/00		11117		0		0		1		-7420																				-1373		3697		-110		110

		10/12/00		11057		0		0		1		-7420																				-1433		3637		-60		-60

		10/13/00		10726		0		0		1		-7420																				-1764		3306		-331		-331

		10/16/00		10916		0		0		1		-7420																				-1574		3496		190		190

		10/17/00		10776		0		1		1		-7420																				-1714		3356		-140		-140

		10/18/00		10325		0		0		-1		13230																				-2165		2905		-451		-451

		10/19/00		10285		1		0		-1		13230																				-2205		2945		-40		40

		10/20/00		10515		0		1		1		-7800																				-1975		2715		230		-230

		10/23/00		10325		0		0		-1		12850																				-2165		2525		-190		-190

		10/24/00		10325		1		0		-1		12850																				-2165		2525		0		0

		10/25/00		10686		0		1		1		-8522																				-1804		2164		361		-361

		10/26/00		10575		0		1		-1		12628																				-1915		2053		-111		-111

		10/27/00		10225		1		0		-1		12628																				-2265		2403		-350		350

		10/30/00		10275		1		0		1		-7922																				-2215		2353		50		-50

		10/31/00		10455		1		0		1		-7922																				-2035		2533		180		180

		11/2/00		10616		0		1		1		-7922																				-1874		2694		161		161

		11/3/00		10636		0		1		-1		13350																				-1854		2714		20		20

		11/6/00		10525		0		1		-1		13350																				-1965		2825		-111		111

		11/7/00		10174		0		1		-1		13350																				-2316		3176		-351		351

		11/8/00		9824		1		0		-1		13350																				-2666		3526		-350		350

		11/9/00		9673		1		0		1		-5996																				-2817		3677		-151		151

		11/10/00		9683		0		0		1		-5996																				-2807		3687		10		10

		11/13/00		9523		0		1		1		-5996																				-2967		3527		-160		-160

		11/14/00		9302		1		0		-1		12608																				-3188		3306		-221		-221

		11/15/00		9473		0		0		1		-6338																				-3017		3135		171		-171

		11/16/00		9423		0		0		1		-6338																				-3067		3085		-50		-50

		11/17/00		9383		0		0		1		-6338																				-3107		3045		-40		-40

		11/20/00		9292		0		1		1		-6338																				-3198		2954		-91		-91

		11/21/00		9132		1		0		-1		11926																				-3358		2794		-160		-160

		11/22/00		9322		0		1		1		-6718																				-3168		2604		190		-190

		11/23/00		9172		1		0		-1		11626																				-3318		2454		-150		-150

		11/24/00		9503		1		0		1		-7380																				-2987		2123		331		-331

		11/27/00		10195		0		1		1		-7380																				-2295		2815		692		692

		11/28/00		9824		0		0		-1		12268																				-2666		2444		-371		-371

		11/29/00		9723		0		0		-1		12268																				-2767		2545		-101		101

		11/30/00		9773		0		1		-1		12268																				-2717		2495		50		-50

		12/4/00		9423		0		1		-1		12268																				-3067		2845		-350		350

		12/5/00		9373		1		0		-1		12268																				-3117		2895		-50		50

		12/6/00		9773		1		0		1		-7278																				-2717		2495		400		-400

		12/7/00		9824		0		0		1		-7278																				-2666		2546		51		51

		12/11/00		10114		1		0		1		-7278																				-2376		2836		290		290

		12/12/00		10676		0		0		1		-7278																				-1814		3398		562		562

		12/13/00		10515		1		0		1		-7278																				-1975		3237		-161		-161

		12/14/00		10595		0		1		1		-7278																				-1895		3317		80		80

		12/15/00		9994		0		0		-1		12710																				-2496		2716		-601		-601

		12/18/00		10375		0		1		-1		12710																				-2115		2335		381		-381

		12/19/00		10074		1		0		-1		12710																				-2416		2636		-301		301

		12/20/00		10225		0		1		1		-7740																				-2265		2485		151		-151

		12/21/00		9824		1		0		-1		11908																				-2666		2084		-401		-401

		12/22/00		10014		0		1		1		-8120																				-2476		1894		190		-190

		12/27/00		9874		0		1		-1		11628																				-2616		1754		-140		-140

		12/28/00		9824		0		1		-1		11628																				-2666		1804		-50		50

		12/29/00		9533		1		0		-1		11628																				-2957		2095		-291		291

		1/2/01		9543		1		0		1		-7458																				-2947		2085		10		-10

		1/3/01		9623		0		1		1		-7458																				-2867		2165		80		80

		1/4/01		10024		1		0		-1		12590																				-2466		2566		401		401

		1/5/01		10114		1		0		1		-7638																				-2376		2476		90		-90

		1/8/01		9954		1		0		1		-7638																				-2536		2316		-160		-160

		1/9/01		10134		1		0		1		-7638																				-2356		2496		180		180

		1/10/01		10195		1		0		1		-7638																				-2295		2557		61		61

		1/11/01		10495		1		0		1		-7638																				-1995		2857		300		300

		1/12/01		11227		1		0		1		-7638																				-1263		3589		732		732

		1/15/01		11307		1		0		1		-7638																				-1183		3669		80		80

		1/16/01		11528		0		1		1		-7638																				-962		3890		221		221

		1/17/01		11498		1		0		-1		15358																				-992		3860		-30		-30

		1/18/01		11929		0		0		1		-8500																				-561		3429		431		-431

		1/19/01		12189		0		1		1		-8500																				-301		3689		260		260

		1/22/01		11628		0		1		-1		14756																				-862		3128		-561		-561

		1/23/01		11187		0		0		-1		14756																				-1303		3569		-441		441

		1/24/01		11448		1		0		-1		14756																				-1042		3308		261		-261

		1/25/01		12249		0		1		1		-9742																				-241		2507		801		-801

		1/26/01		11728		0		0		-1		13714																				-762		1986		-521		-521

		1/29/01		11618		1		0		-1		13714																				-872		2096		-110		110

		1/30/01		11929		1		0		1		-10144																				-561		1785		311		-311

		1/31/01		12009		0		1		1		-10144																				-481		1865		80		80

		2/1/01		11838		1		0		-1		13532																				-652		1694		-171		-171

		2/2/01		11949		0		1		1		-10366																				-541		1583		111		-111

		2/5/01		11728		0		1		-1		13090																				-762		1362		-221		-221

		2/6/01		11578		1		0		-1		13090																				-912		1512		-150		150

		2/7/01		11678		0		0		1		-10266																				-812		1412		100		-100

		2/8/01		11828		0		1		1		-10266																				-662		1562		150		150

		2/9/01		11317		0		1		-1		12368																				-1173		1051		-511		-511

		2/12/01		11127		1		0		-1		12368																				-1363		1241		-190		190

		2/13/01		11417		0		0		1		-10466																				-1073		951		290		-290

		2/14/01		10826		1		0		1		-10466																				-1664		360		-591		-591

		2/15/01		11127		0		0		1		-10466																				-1363		661		301		301

		2/16/01		10776		1		0		1		-10466																				-1714		310		-351		-351

		2/19/01		10806		0		1		1		-10466																				-1684		340		30		30

		2/20/01		10826		0		0		-1		11186																				-1664		360		20		20

		2/21/01		10746		0		0		-1		11186																				-1744		440		-80		80

		2/22/01		10676		0		1		-1		11186																				-1814		510		-70		70

		2/23/01		10405		0		1		-1		11186																				-2085		781		-271		271

		2/26/01		10325		0		0		-1		11186																				-2165		861		-80		80

		2/28/01		10325		1		0		-1		11186																				-2165		861		0		0

		3/1/01		10345		1		0		1		-9504																				-2145		841		20		-20

		3/2/01		10575		0		0		1		-9504																				-1915		1071		230		230

		3/5/01		10545		1		0		1		-9504																				-1945		1041		-30		-30

		3/6/01		11247		1		0		1		-9504																				-1243		1743		702		702

		3/7/01		11207		1		0		1		-9504																				-1283		1703		-40		-40

		3/8/01		11417		1		0		1		-9504																				-1073		1913		210		210

		3/9/01		11468		0		1		1		-9504																				-1022		1964		51		51

		3/12/01		10936		0		0		-1		12368																				-1554		1432		-532		-532

		3/13/01		10976		0		0		-1		12368																				-1514		1392		40		-40

		3/14/01		10926		0		0		-1		12368																				-1564		1442		-50		50

		3/15/01		10676		0		0		-1		12368																				-1814		1692		-250		250

		3/16/01		10545		0		0		-1		12368																				-1945		1823		-131		131

		3/19/01		10375		0		0		-1		12368																				-2115		1993		-170		170

		3/20/01		10475		0		1		-1		12368																				-2015		1893		100		-100

		3/21/01		10054		0		1		-1		12368																				-2436		2314		-421		421

		3/22/01		9553		0		1		-1		12368																				-2937		2815		-501		501

		3/23/01		9864		1		0		-1		12368																				-2626		2504		311		-311

		3/26/01		10174		0		1		1		-7980																				-2316		2194		310		-310

		3/27/01		10024		0		0		-1		12068																				-2466		2044		-150		-150

		3/28/01		9924		1		0		-1		12068																				-2566		2144		-100		100

		3/29/01		9874		0		0		1		-7680																				-2616		2194		-50		50

		3/30/01		9924		0		1		1		-7680																				-2566		2244		50		50

		4/2/01		9784		0		0		-1		11888																				-2706		2104		-140		-140

		4/3/01		9523		0		0		-1		11888																				-2967		2365		-261		261

		4/4/01		9122		1		0		-1		11888																				-3368		2766		-401		401

		4/5/01		9974		1		0		1		-8060																				-2516		1914		852		-852

		4/6/01		10074		0		0		1		-8060																				-2416		2014		100		100

		4/9/01		10124		1		0		1		-8060																				-2366		2064		50		50

		4/10/01		10626		0		0		1		-8060																				-1864		2566		502		502

		4/11/01		10706		1		0		1		-8060																				-1784		2646		80		80

		4/12/01		10726		0		0		1		-8060																				-1764		2666		20		20

		4/17/01		10285		1		0		1		-8060																				-2205		2225		-441		-441

		4/18/01		11137		0		0		1		-8060																				-1353		3077		852		852

		4/19/01		11177		0		1		1		-8060																				-1313		3117		40		40

		4/20/01		10916		0		0		-1		13772																				-1574		2856		-261		-261

		4/23/01		10646		0		1		-1		13772																				-1844		3126		-270		270

		4/24/01		10024		0		0		-1		13772																				-2466		3748		-622		622

		4/26/01		10164		1		0		-1		13772																				-2326		3608		140		-140

		4/27/01		10495		1		0		1		-7218																				-1995		3277		331		-331

		4/30/01		10826		1		0		1		-7218																				-1664		3608		331		331

		5/2/01		10876		0		0		1		-7218																				-1614		3658		50		50

		5/3/01		10756		0		0		1		-7218																				-1734		3538		-120		-120

		5/4/01		10796		1		0		1		-7218																				-1694		3578		40		40

		5/7/01		10946		0		0		1		-7218																				-1544		3728		150		150

		5/8/01		10876		0		0		1		-7218																				-1614		3658		-70		-70

		5/9/01		10806		0		0		1		-7218																				-1684		3588		-70		-70

		5/10/01		10846		1		0		1		-7218																				-1644		3628		40		40

		5/11/01		10966		0		0		1		-7218																				-1524		3748		120		120

		5/14/01		10916		0		0		1		-7218																				-1574		3698		-50		-50

		5/15/01		10846		1		0		1		-7218																				-1644		3628		-70		-70

		5/16/01		10926		0		0		1		-7218																				-1564		3708		80		80

		5/17/01		10976		0		0		1		-7218																				-1514		3758		50		50

		5/18/01		10886		0		0		1		-7218																				-1604		3668		-90		-90

		5/21/01		10876		0		1		1		-7218																				-1614		3658		-10		-10

		5/22/01		10215		0		1		-1		13212																				-2275		2997		-661		-661

		5/23/01		9814		0		0		-1		13212																				-2676		3398		-401		401

		5/24/01		9673		0		0		-1		13212																				-2817		3539		-141		141

		5/25/01		9683		1		0		-1		13212																				-2807		3529		10		-10

		5/28/01		9864		1		0		1		-6516																				-2626		3348		181		-181

		5/29/01		9894		0		0		1		-6516																				-2596		3378		30		30

		5/30/01		9713		0		1		1		-6516																				-2777		3197		-181		-181

		5/31/01		9523		0		1		-1		12530																				-2967		3007		-190		-190

		6/1/01		9272		0		0		-1		12530																				-3218		3258		-251		251

		6/4/01		9373		0		0		-1		12530																				-3117		3157		101		-101

		6/5/01		9212		0		0		-1		12530																				-3278		3318		-161		161

		6/6/01		9222		1		0		-1		12530																				-3268		3308		10		-10

		6/7/01		9262		0		0		1		-5994																				-3228		3268		40		-40

		6/8/01		9172		0		0		1		-5994																				-3318		3178		-90		-90

		6/11/01		9022		0		0		1		-5994																				-3468		3028		-150		-150

		6/12/01		8821		0		1		1		-5994																				-3669		2827		-201		-201

		6/13/01		8591		1		0		-1		11188																				-3899		2597		-230		-230

		6/15/01		8470		0		1		1		-5752																				-4020		2718		-121		121

		6/18/01		8039		0		0		-1		10326																				-4451		2287		-431		-431

		6/19/01		7899		0		0		-1		10326																				-4591		2427		-140		140

		6/20/01		7618		0		0		-1		10326																				-4872		2708		-281		281

		6/21/01		7688		1		0		-1		10326																				-4802		2638		70		-70

		6/22/01		7769		1		0		1		-5212																				-4721		2557		81		-81

		6/25/01		7959		1		0		1		-5212																				-4531		2747		190		190

		6/26/01		8029		0		0		1		-5212																				-4461		2817		70		70

		6/27/01		8099		0		1		1		-5212																				-4391		2887		70		70

		6/28/01		7869		1		0		-1		10526																				-4621		2657		-230		-230

		6/29/01		8390		0		0		1		-6254																				-4100		2136		521		-521

		7/2/01		8370		1		0		1		-6254																				-4120		2116		-20		-20

		7/3/01		8470		1		0		1		-6254																				-4020		2216		100		100

		7/4/01		8490		0		0		1		-6254																				-4000		2236		20		20

		7/5/01		8340		0		0		1		-6254																				-4150		2086		-150		-150

		7/6/01		8310		0		1		1		-6254																				-4180		2056		-30		-30

		7/9/01		7999		1		0		-1		9744																				-4491		1745		-311		-311

		7/10/01		8270		0		1		1		-6796																				-4220		1474		271		-271

		7/11/01		7819		0		1		-1		8842																				-4671		1023		-451		-451

		7/12/01		7899		0		1		-1		8842																				-4591		943		80		-80

		7/13/01		7518		1		0		-1		8842																				-4972		1324		-381		381

		7/16/01		7648		1		0		1		-6454																				-4842		1194		130		-130

		7/17/01		7779		1		0		1		-6454																				-4711		1325		131		131

		7/18/01		7829		1		0		1		-6454																				-4661		1375		50		50

		7/19/01		8019		1		0		1		-6454																				-4471		1565		190		190

		7/20/01		8220		1		0		1		-6454																				-4270		1766		201		201

		7/23/01		8390		0		0		1		-6454																				-4100		1936		170		170

		7/24/01		8420		0		0		1		-6454																				-4070		1966		30		30

		7/25/01		8440		0		1		1		-6454																				-4050		1986		20		20

		7/26/01		8059		0		0		-1		9664																				-4431		1605		-381		-381

		7/27/01		8039		0		1		-1		9664																				-4451		1625		-20		20

		7/30/01		7989		1		0		-1		9664																				-4501		1675		-50		50

		7/31/01		8089		1		0		1		-6514																				-4401		1575		100		-100

		8/1/01		8260		0		0		1		-6514																				-4230		1746		171		171

		8/2/01		8280		0		0		1		-6514																				-4210		1766		20		20

		8/3/01		8210		1		0		1		-6514																				-4280		1696		-70		-70

		8/6/01		8320		1		0		1		-6514																				-4170		1806		110		110

		8/7/01		8400		0		0		1		-6514																				-4090		1886		80		80

		8/8/01		8260		0		0		1		-6514																				-4230		1746		-140		-140

		8/9/01		7919		0		1		1		-6514																				-4571		1405		-341		-341

		8/10/01		7819		0		0		-1		9124																				-4671		1305		-100		-100

		8/13/01		7608		1		0		-1		9124																				-4882		1516		-211		211

		8/14/01		7969		0		0		1		-6814																				-4521		1155		361		-361

		8/16/01		7648		0		0		1		-6814																				-4842		834		-321		-321

		8/17/01		7638		0		1		1		-6814																				-4852		824		-10		-10

		8/20/01		7448		0		0		-1		8082																				-5042		634		-190		-190

		8/21/01		7428		0		0		-1		8082																				-5062		654		-20		20

		8/22/01		7428		0		1		-1		8082																				-5062		654		0		0

		8/23/01		7378		0		1		-1		8082																				-5112		704		-50		50

		8/24/01		7388		0		1		-1		8082																				-5102		694		10		-10

		8/27/01		7328		0		1		-1		8082																				-5162		754		-60		60

		8/28/01		7117		0		1		-1		8082																				-5373		965		-211		211

		8/29/01		7037		1		0		-1		8082																				-5453		1045		-80		80

		8/30/01		7167		0		1		1		-6252																				-5323		915		130		-130

		8/31/01		7017		1		0		-1		7782																				-5473		765		-150		-150

		9/3/01		7007		0		1		1		-6232																				-5483		775		-10		10

		9/4/01		6927		1		0		-1		7622																				-5563		695		-80		-80

		9/5/01		7518		0		0		1		-7414																				-4972		104		591		-591

		9/6/01		7117		0		1		1		-7414																				-5373		-297		-401		-401

		9/7/01		7037		0		1		-1		6660																				-5453		-377		-80		-80

		9/10/01		7067		0		0		-1		6660																				-5423		-407		30		-30

		9/11/01		7167		0		1		-1		6660																				-5323		-507		100		-100

		9/12/01		6816		0		1		-1		6660																				-5674		-156		-351		351

		9/13/01		6365		1		0		-1		6660																				-6125		295		-451		451

		9/14/01		6706		0		1		1		-6752																				-5784		-46		341		-341

		9/17/01		6265		1		0		-1		5778																				-6225		-487		-441		-441

		9/18/01		6516		1		0		1		-7254																				-5974		-738		251		-251

		9/19/01		7017		1		0		1		-7254																				-5473		-237		501		501

		9/20/01		7117		1		0		1		-7254																				-5373		-137		100		100

		9/21/01		7067		1		0		1		-7254																				-5423		-187		-50		-50

		9/24/01		7959		0		0		1		-7254																				-4531		705		892		892

		9/25/01		7709		1		0		1		-7254																				-4781		455		-250		-250

		9/26/01		8069		0		0		1		-7254																				-4421		815		360		360

		9/27/01		7939		0		1		1		-7254																				-4551		685		-130		-130

		9/28/01		7849		1		0		-1		8444																				-4641		595		-90		-90

		10/1/01		7899		1		0		1		-7354																				-4591		545		50		-50

		10/2/01		7879		0		1		1		-7354																				-4611		525		-20		-20

		10/3/01		7719		0		0		-1		8084																				-4771		365		-160		-160

		10/4/01		7929		0		1		-1		8084																				-4561		155		210		-210

		10/8/01		7468		0		0		-1		8084																				-5022		616		-461		461

		10/9/01		7668		1		0		-1		8084																				-4822		416		200		-200

		10/10/01		7869		1		0		1		-7654																				-4621		215		201		-201

		10/11/01		8621		0		1		1		-7654																				-3869		967		752		752

		10/12/01		8109		0		0		-1		8564																				-4381		455		-512		-512

		10/15/01		8039		1		0		-1		8564																				-4451		525		-70		70

		10/16/01		8220		0		1		1		-7876																				-4270		344		181		-181

		10/17/01		8410		1		0		-1		8944																				-4080		534		190		190

		10/18/01		8320		1		0		1		-7696																				-4170		624		-90		90

		10/19/01		8320		0		1		1		-7696																				-4170		624		0		0

		10/22/01		8260		1		0		-1		8824																				-4230		564		-60		-60

		10/23/01		8621		1		0		1		-8418																				-3869		203		361		-361

		10/24/01		9152		0		0		1		-8418																				-3338		734		531		531

		10/25/01		9052		0		1		1		-8418																				-3438		634		-100		-100

		10/26/01		8952		0		1		-1		9486																				-3538		534		-100		-100

		10/29/01		8731		1		0		-1		9486																				-3759		755		-221		221

		10/30/01		8691		0		1		1		-7896																				-3799		795		-40		40

		10/31/01		8771		1		0		-1		9646																				-3719		875		80		80

		11/2/01		9012		0		0		1		-8378																				-3478		634		241		-241

		11/5/01		9092		1		0		1		-8378																				-3398		714		80		80

		11/6/01		9272		0		1		1		-8378																				-3218		894		180		180

		11/7/01		9052		1		0		-1		9726																				-3438		674		-220		-220

		11/8/01		9373		0		0		1		-9020																				-3117		353		321		-321

		11/9/01		9383		0		1		1		-9020																				-3107		363		10		10

		11/12/01		9112		1		0		-1		9204																				-3378		92		-271		-271

		11/13/01		9483		0		0		1		-9762																				-3007		-279		371		-371

		11/14/01		9623		0		1		1		-9762																				-2867		-139		140		140

		11/15/01		9363		0		1		-1		8964																				-3127		-399		-260		-260

		11/16/01		9022		0		1		-1		8964																				-3468		-58		-341		341

		11/19/01		9112		0		1		-1		8964																				-3378		-148		90		-90

		11/20/01		8881		0		0		-1		8964																				-3609		83		-231		231

		11/21/01		8771		0		1		-1		8964																				-3719		193		-110		110

		11/22/01		8761		1		0		-1		8964																				-3729		203		-10		10

		11/23/01		8671		1		0		1		-8378																				-3819		293		-90		90

		11/26/01		8821		0		1		1		-8378																				-3669		443		150		150

		11/27/01		8701		0		1		-1		9024																				-3789		323		-120		-120

		11/28/01		8601		0		1		-1		9024																				-3889		423		-100		100

		11/29/01		8450		1		0		-1		9024																				-4040		574		-151		151

		11/30/01		8611		0		1		1		-8198																				-3879		413		161		-161

		12/3/01		8420		0		1		-1		8642																				-4070		222		-191		-191

		12/4/01		8410		1		0		-1		8642																				-4080		232		-10		10

		12/5/01		8771		1		0		1		-8900																				-3719		-129		361		-361

		12/6/01		8972		1		0		1		-8900																				-3518		72		201		201

		12/7/01		9022		0		0		1		-8900																				-3468		122		50		50

		12/10/01		9022		0		1		1		-8900																				-3468		122		0		0

		12/11/01		8791		1		0		-1		8682																				-3699		-109		-231		-231

		12/12/01		9022		0		0		1		-9362																				-3468		-340		231		-231

		12/13/01		9042		0		1		1		-9362																				-3448		-320		20		20

		12/14/01		8921		0		1		-1		8480																				-3569		-441		-121		-121

		12/17/01		8821		0		1		-1		8480																				-3669		-341		-100		100

		12/18/01		8651		0		0		-1		8480																				-3839		-171		-170		170

		12/19/01		8581		1		0		-1		8480																				-3909		-101		-70		70

		12/20/01		8571		0		0		1		-8662																				-3919		-91		-10		10

		12/21/01		8841		0		1		1		-8662																				-3649		179		270		270

		12/27/01		8631		1		0		-1		8600																				-3859		-31		-210		-210

		12/28/01		8821		0		1		1		-9042																				-3669		-221		190		-190

		1/2/02		8741		1		0		-1		8440																				-3749		-301		-80		-80

		1/3/02		9022		1		0		1		-9604																				-3468		-582		281		-281

		1/4/02		9222		1		0		1		-9604																				-3268		-382		200		200

		1/7/02		9373		0		1		1		-9604																				-3117		-231		151		151

		1/8/02		9222		0		1		-1		8840																				-3268		-382		-151		-151

		1/9/02		9112		0		0		-1		8840																				-3378		-272		-110		110

		1/10/02		9032		0		0		-1		8840																				-3458		-192		-80		80

		1/11/02		9092		0		1		-1		8840																				-3398		-252		60		-60

		1/14/02		8931		0		1		-1		8840																				-3559		-91		-161		161

		1/15/02		8871		0		0		-1		8840																				-3619		-31		-60		60

		1/16/02		8851		0		1		-1		8840																				-3639		-11		-20		20

		1/17/02		8821		1		0		-1		8840																				-3669		19		-30		30

		1/18/02		8921		0		1		1		-9002																				-3569		-81		100		-100

		1/21/02		8871		0		1		-1		8740																				-3619		-131		-50		-50

		1/22/02		8821		0		1		-1		8740																				-3669		-81		-50		50

		1/23/02		8771		0		1		-1		8740																				-3719		-31		-50		50

		1/24/02		8671		0		0		-1		8740																				-3819		69		-100		100

		1/25/02		8631		1		0		-1		8740																				-3859		109		-40		40

		1/28/02		8921		1		0		1		-9102																				-3569		-181		290		-290

		1/29/02		9072		0		1		1		-9102																				-3418		-30		151		151

		1/30/02		8761		0		1		-1		8420																				-3729		-341		-311		-311

		1/31/02		8821		0		1		-1		8420																				-3669		-401		60		-60

		2/1/02		8731		0		0		-1		8420																				-3759		-311		-90		90

		2/4/02		8721		0		0		-1		8420																				-3769		-301		-10		10

		2/5/02		8611		1		0		-1		8420																				-3879		-191		-110		110

		2/6/02		8721		0		0		1		-9022																				-3769		-301		110		-110

		2/7/02		8621		0		1		1		-9022																				-3869		-401		-100		-100

		2/8/02		8410		0		1		-1		7798																				-4080		-612		-211		-211

		2/11/02		8460		0		0		-1		7798																				-4030		-662		50		-50

		2/13/02		8410		0		1		-1		7798																				-4080		-612		-50		50

		2/14/02		8140		1		0		-1		7798																				-4350		-342		-270		270

		2/15/02		8260		0		1		1		-8722																				-4230		-462		120		-120

		2/18/02		8029		0		0		-1		7336																				-4461		-693		-231		-231

		2/19/02		8019		0		1		-1		7336																				-4471		-683		-10		10

		2/20/02		7779		0		1		-1		7336																				-4711		-443		-240		240

		2/21/02		7869		0		1		-1		7336																				-4621		-533		90		-90

		2/22/02		7618		0		0		-1		7336																				-4872		-282		-251		251

		2/25/02		7618		0		1		-1		7336																				-4872		-282		0		0

		2/26/02		7638		1		0		-1		7336																				-4852		-302		20		-20

		2/27/02		7839		1		0		1		-8342																				-4651		-503		201		-201

		2/28/02		8019		1		0		1		-8342																				-4471		-323		180		180

		3/1/02		8120		1		0		1		-8342																				-4370		-222		101		101

		3/4/02		8380		1		0		1		-8342																				-4110		38		260		260

		3/5/02		8480		1		0		1		-8342																				-4010		138		100		100

		3/6/02		8581		0		1		1		-8342																				-3909		239		101		101

		3/7/02		8691		1		0		-1		9040																				-3799		349		110		110

		3/8/02		8741		1		0		1		-8442																				-3749		299		50		-50

		3/11/02		8911		1		0		1		-8442																				-3579		469		170		170

		3/12/02		8962		0		0		1		-8442																				-3528		520		51		51

		3/13/02		8901		0		1		1		-8442																				-3589		459		-61		-61

		3/14/02		8631		0		0		-1		8820																				-3859		189		-270		-270

		3/15/02		8571		1		0		-1		8820																				-3919		249		-60		60

		3/18/02		8821		0		0		1		-8822																				-3669		-1		250		-250

		3/19/02		8861		1		0		1		-8822																				-3629		39		40		40

		3/20/02		8861		0		1		1		-8822																				-3629		39		0		0

		3/21/02		8561		0		1		-1		8300																				-3929		-261		-300		-300

		3/22/02		8510		1		0		-1		8300																				-3980		-210		-51		51

		3/25/02		8591		0		1		1		-8882																				-3899		-291		81		-81

		3/26/02		8460		0		0		-1		8038																				-4030		-422		-131		-131

		3/27/02		8430		1		0		-1		8038																				-4060		-392		-30		30

		3/28/02		8531		0		0		1		-9024																				-3959		-493		101		-101

		4/2/02		8611		0		1		1		-9024																				-3879		-413		80		80

		4/3/02		8210		0		0		-1		7396																				-4280		-814		-401		-401

		4/4/02		8200		0		0		-1		7396																				-4290		-804		-10		10

		4/5/02		8270		0		1		-1		7396																				-4220		-874		70		-70

		4/8/02		8200		0		0		-1		7396																				-4290		-804		-70		70

		4/9/02		8280		1		0		-1		7396																				-4210		-884		80		-80

		4/10/02		8420		1		0		1		-9444																				-4070		-1024		140		-140

		4/11/02		8561		0		1		1		-9444																				-3929		-883		141		141

		4/12/02		8260		0		0		-1		7076																				-4230		-1184		-301		-301

		4/15/02		8320		0		0		-1		7076																				-4170		-1244		60		-60

		4/16/02		8400		1		0		-1		7076																				-4090		-1324		80		-80

		4/17/02		8581		0		0		1		-10086																				-3909		-1505		181		-181

		4/18/02		8500		0		1		1		-10086																				-3990		-1586		-81		-81

		4/19/02		8571		0		0		-1		7056																				-3919		-1515		71		71

		4/22/02		8510		0		1		-1		7056																				-3980		-1454		-61		61

		4/23/02		8460		1		0		-1		7056																				-4030		-1404		-50		50

		4/24/02		8450		0		0		1		-9844																				-4040		-1394		-10		10

		4/26/02		8420		0		1		1		-9844																				-4070		-1424		-30		-30

		4/29/02		8250		1		0		-1		6656																				-4240		-1594		-170		-170

		4/30/02		8320		0		1		1		-9984																				-4170		-1664		70		-70

		5/2/02		8190		0		1		-1		6396																				-4300		-1794		-130		-130

		5/3/02		7709		0		0		-1		6396																				-4781		-1313		-481		481

		5/6/02		7749		0		1		-1		6396																				-4741		-1353		40		-40

		5/7/02		7618		0		0		-1		6396																				-4872		-1222		-131		131

		5/8/02		7638		1		0		-1		6396																				-4852		-1242		20		-20

		5/9/02		7889		0		1		1		-9382																				-4601		-1493		251		-251

		5/10/02		7648		0		1		-1		5914																				-4842		-1734		-241		-241

		5/13/02		7378		0		0		-1		5914																				-5112		-1464		-270		270

		5/14/02		7498		0		0		-1		5914																				-4992		-1584		120		-120

		5/15/02		7468		0		0		-1		5914																				-5022		-1554		-30		30

		5/16/02		7488		1		0		-1		5914																				-5002		-1574		20		-20

		5/17/02		7688		0		0		1		-9462																				-4802		-1774		200		-200

		5/20/02		7709		0		0		1		-9462																				-4781		-1753		21		21

		5/21/02		7648		1		0		1		-9462																				-4842		-1814		-61		-61

		5/22/02		7719		0		0		1		-9462																				-4771		-1743		71		71

		5/23/02		7688		0		0		1		-9462																				-4802		-1774		-31		-31

		5/24/02		7618		1		0		1		-9462																				-4872		-1844		-70		-70

		5/27/02		7769		0		1		1		-9462																				-4721		-1693		151		151

		5/28/02		7819		0		0		-1		6176																				-4671		-1643		50		50

		5/29/02		7769		0		0		-1		6176																				-4721		-1593		-50		50

		5/31/02		7648		1		0		-1		6176																				-4842		-1472		-121		121

		6/3/02		7789		1		0		1		-9402																				-4701		-1613		141		-141

		6/4/02		7759		0		1		1		-9402																				-4731		-1643		-30		-30

		6/5/02		7668		0		1		-1		5934																				-4822		-1734		-91		-91

		6/6/02		7608		0		1		-1		5934																				-4882		-1674		-60		60

		6/7/02		7117		0		0		-1		5934																				-5373		-1183		-491		491

		6/11/02		7127		0		0		-1		5934																				-5363		-1193		10		-10

		6/12/02		7077		0		1		-1		5934																				-5413		-1143		-50		50

		6/13/02		7087		0		1		-1		5934																				-5403		-1153		10		-10

		6/14/02		6726		0		1		-1		5934																				-5764		-792		-361		361

		6/17/02		6616		1		0		-1		5934																				-5874		-682		-110		110

		6/18/02		6877		1		0		1		-7820																				-5613		-943		261		-261

		6/19/02		6726		1		0		1		-7820																				-5764		-1094		-151		-151

		6/20/02		6957		0		0		1		-7820																				-5533		-863		231		231

		6/21/02		6957		1		0		0		-863																				-5533		-863		0		0
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		1.4016220908		-0.0548677687		-1.6111172075

		1.6011412496		-0.0548677687		-1.8106363664

		1.6510210393		-0.0548677687		-1.8605161561

		1.6510210393		-0.0548677687		-1.8605161561

		1.700900829		-0.0548677687		-1.9103959458

		1.7507806187		-0.0548677687		-1.9602757355

		1.8006604084		-0.0548677687		-2.0101555252

		1.8006604084		-0.0548677687		-2.0101555252

		1.8505401981		-0.0548677687		-2.0600353149

		2.0001795672		-0.0548677687		-2.209674684

		2.0500593569		-0.0548677687		-2.2595544737

		2.0500593569		-0.0548677687		-2.2595544737

		2.0999391467		-0.0548677687		-2.3094342634

		2.2495785158		-0.0548677687		-2.4590736325

		2.2994583055		-0.004987979		-2.4091938428

		2.2994583055		-0.004987979		-2.4091938428

		2.2994583055		-0.004987979		-2.4091938428

		2.3493380952		-0.004987979		-2.4590736325

		2.3493380952		-0.004987979		-2.4590736325

		2.2994583055		-0.004987979		-2.4091938428

		2.2495785158		-0.004987979		-2.3593140531

		2.2994583055		-0.004987979		-2.4091938428

		2.3493380952		-0.004987979		-2.4590736325

		2.3992178849		-0.004987979		-2.5089534223

		2.4989774643		-0.004987979		-2.6087130017

		2.4989774643		-0.004987979		-2.6087130017

		2.5987370437		-0.004987979		-2.7084725811

		2.548857254		-0.004987979		-2.6585927914

		2.6486168334		-0.004987979		-2.7583523708

		2.6984966231		-0.004987979		-2.8082321605

		2.7483764128		-0.004987979		-2.8581119502

		2.7982562026		-0.004987979		-2.9079917399

		2.7982562026		-0.004987979		-2.9079917399

		2.8481359923		-0.004987979		-2.9578715296

		2.8481359923		-0.004987979		-2.9578715296

		2.7982562026		-0.004987979		-2.9079917399

		2.6984966231		-0.004987979		-2.8082321605

		2.6486168334		-0.004987979		-2.7583523708

		2.6984966231		-0.004987979		-2.8082321605

		2.7483764128		-0.004987979		-2.8581119502

		2.7483764128		-0.004987979		-2.8581119502

		2.6984966231		-0.004987979		-2.8082321605

		2.7483764128		-0.004987979		-2.8581119502

		2.6984966231		-0.004987979		-2.8082321605

		2.7483764128		-0.004987979		-2.8581119502

		2.7982562026		-0.004987979		-2.9079917399

		2.7982562026		-0.004987979		-2.9079917399

		2.7483764128		-0.004987979		-2.8581119502

		2.6984966231		-0.004987979		-2.8082321605

		2.6486168334		-0.004987979		-2.7583523708

		2.548857254		-0.004987979		-2.6585927914

		2.2495785158		-0.004987979		-2.3593140531

		2.1996987261		-0.004987979		-2.3094342634

		2.2495785158		-0.004987979		-2.3593140531

		2.1996987261		-0.004987979		-2.3094342634

		2.1498189364		-0.004987979		-2.2595544737

		2.2495785158		-0.004987979		-2.3593140531

		2.2495785158		-0.004987979		-2.3593140531

		2.2994583055		0.0448918107		-2.3094342634

		2.3992178849		0.1446513901		-2.209674684

		2.3992178849		0.1446513901		-2.209674684

		2.4490976746		0.1945311799		-2.1597948943

		2.4490976746		0.1945311799		-2.1597948943

		2.4490976746		0.1945311799		-2.1597948943

		2.4989774643		0.1945311799		-2.209674684

		2.548857254		0.1945311799		-2.2595544737

		2.4989774643		0.1945311799		-2.209674684

		2.4989774643		0.1945311799		-2.209674684

		2.3992178849		0.1945311799		-2.1099151046

		2.2994583055		0.1945311799		-2.0101555252

		2.2994583055		0.1945311799		-2.0101555252

		2.2495785158		0.1945311799		-1.9602757355

		2.0001795672		0.1945311799		-1.7108767869

		2.0500593569		0.1945311799		-1.7607565767

		2.0001795672		0.1945311799		-1.7108767869

		1.6510210393		0.1945311799		-1.361718259

		1.7507806187		0.1945311799		-1.4614778384

		1.9502997775		0.3940503387		-1.2619586796

		1.7507806187		0.1945311799		-1.4614778384

		1.6510210393		0.1945311799		-1.361718259

		1.7507806187		0.1945311799		-1.4614778384

		1.9004199878		0.1945311799		-1.6111172075

		1.9502997775		0.2444109696		-1.5612374178

		1.9004199878		0.2444109696		-1.5113576281

		1.7507806187		0.2444109696		-1.361718259

		1.700900829		0.2444109696		-1.3118384693

		1.6011412496		0.2444109696		-1.2120788899

		0.2493989485		0.2444109696		0.1396634112

		1.1522231422		0.2444109696		-0.7631607825

		1.5013816702		0.2444109696		-1.1123193105

		1.5013816702		0.2444109696		-1.1123193105

		1.3517423011		0.2444109696		-0.9626799413

		1.2021029319		0.2444109696		-0.8130405722

		1.0524635628		0.2444109696		-0.6634012031

		0.9975957941		0.2444109696		-0.6085334344

		0.7481968456		0.2444109696		-0.3591344859

		0.7481968456		0.2444109696		-0.3591344859

		0.5486776868		0.2444109696		-0.1596153271

		0.7481968456		0.2444109696		-0.3591344859

		0.6484372662		0.2444109696		-0.2593749065

		0.7980766353		0.2444109696		-0.4090142756

		0.7481968456		0.1945311799		-0.4588940653

		0.9975957941		0.1945311799		-0.7082930138

		1.0524635628		0.2493989485		-0.6534252452

		1.4016220908		0.5985574765		-0.3042667172

		1.4016220908		0.5985574765		-0.3042667172

		1.2021029319		0.5985574765		-0.1047475584

		1.2519827216		0.5985574765		-0.1546273481

		1.1023433525		0.5985574765		-0.004987979

		0.6484372662		0.5985574765		0.4489181074

		0.5985574765		0.5985574765		0.4987978971

		0.7980766353		0.5985574765		0.2992787382

		0.7481968456		0.5486776868		0.2493989485

		0.6983170559		0.4987978971		0.1995191588

		0.847956425		0.4987978971		0.0498797897

		0.9975957941		0.4987978971		-0.0997595794

		1.2519827216		0.7531848246		0.1546273481

		1.3517423011		0.852944404		0.2543869275

		0.1496393691		-0.3491585279		-0.9477160044

		0.3491585279		-0.3491585279		-1.1472351633

		0.1496393691		-0.3491585279		-0.9477160044

		1.0524635628		-0.3491585279		-1.8505401981

		0.7481968456		-0.6534252452		-2.1548069153

		0.9975957941		-0.6534252452		-2.4042058639

		1.3517423011		-0.6534252452		-2.7583523708

		1.2021029319		-0.6534252452		-2.6087130017

		1.2519827216		-0.6534252452		-2.6585927914

		1.5013816702		-0.4040262966		-2.4091938428

		1.5013816702		-0.4040262966		-2.4091938428

		1.5013816702		-0.4040262966		-2.4091938428

		1.4515018805		-0.4539060863		-2.4590736325

		0.9975957941		-0.4539060863		-2.0051675462

		1.3517423011		-0.4539060863		-2.3593140531

		1.4016220908		-0.4040262966		-2.3094342634

		1.4016220908		-0.4040262966		-2.3094342634

		1.3517423011		-0.4040262966		-2.2595544737

		0.4987978971		-0.4040262966		-1.4066100697

		0.8978362147		-0.4040262966		-1.8056483874

		0.7481968456		-0.4040262966		-1.6560090183

		0.7980766353		-0.4040262966		-1.705888808

		0.6983170559		-0.4040262966		-1.6061292286

		0.3990383177		-0.4040262966		-1.3068504903

		0.1496393691		-0.4040262966		-1.0574515418

		0.7481968456		-0.4040262966		-1.6560090183

		1.0524635628		-0.0997595794		-1.3517423011

		0.3491585279		-0.8030646143		-2.0550473359

		-0.2493989485		-0.8030646143		-1.4564898594

		-0.5486776868		-0.8030646143		-1.1572111212

		-0.847956425		-0.8030646143		-0.857932383

		-0.9477160044		-0.8030646143		-0.7581728035

		-1.2519827216		-0.8030646143		-0.4539060863

		-0.9477160044		-0.8030646143		-0.7581728035

		-0.6983170559		-0.8030646143		-1.0075717521

		-1.1023433525		-0.8030646143		-0.6035454555

		-1.4016220908		-0.8030646143		-0.3042667172

		-1.700900829		-0.8030646143		-0.004987979

		-2.0001795672		-0.8030646143		0.2942907593

		-1.8505401981		-0.8030646143		0.1446513901

		-1.9004199878		-0.852944404		0.0947716004

		-2.0001795672		-0.9527039834		-0.004987979

		-1.9004199878		-0.9527039834		-0.1047475584

		-1.5013816702		-0.9527039834		-0.503785876

		-2.0500593569		-1.5013816702		-1.0524635628

		-1.6011412496		-1.5013816702		-1.5013816702

		-1.4515018805		-1.3517423011		-1.3517423011

		-1.2519827216		-1.1522231422		-1.1522231422

		-1.5512614599		-1.4515018805		-1.4515018805

		-1.6510210393		-1.4515018805		-1.3517423011

		-1.4016220908		-1.4515018805		-1.6011412496

		-1.4016220908		-1.4515018805		-1.6011412496

		-1.7507806187		-1.8006604084		-1.9502997775

		-1.9502997775		-2.0001795672		-2.1498189364

		-1.8006604084		-2.0001795672		-2.2994583055

		-2.0999391467		-2.0001795672		-2.0001795672

		-2.0001795672		-2.0001795672		-2.0999391467

		-1.9502997775		-1.9502997775		-2.0500593569

		-1.4016220908		-1.9502997775		-2.5987370437

		-1.2519827216		-1.8006604084		-2.4490976746

		-1.5013816702		-1.8006604084		-2.1996987261

		-2.0500593569		-1.8006604084		-1.6510210393

		-1.9502997775		-1.8006604084		-1.7507806187

		-2.4989774643		-1.8006604084		-1.2021029319

		-2.898015782		-1.8006604084		-0.8030646143

		-2.898015782		-1.8006604084		-0.8030646143

		-2.6984966231		-1.8006604084		-1.0025837731

		-2.3992178849		-1.8006604084		-1.3018625113

		-2.3992178849		-1.8006604084		-1.3018625113

		-2.3493380952		-1.8006604084		-1.3517423011

		-2.3992178849		-1.8006604084		-1.3018625113

		-2.3493380952		-1.8006604084		-1.3517423011

		-2.2495785158		-1.8006604084		-1.4515018805

		-2.3992178849		-1.8006604084		-1.3018625113

		-2.548857254		-1.8006604084		-1.1522231422

		-2.4989774643		-1.8006604084		-1.2021029319

		-2.4490976746		-1.7507806187		-1.1522231422

		-2.6486168334		-1.9502997775		-1.3517423011

		-2.9977753614		-1.9502997775		-1.0025837731

		-2.8481359923		-1.9502997775		-1.1522231422

		-3.1524027095		-1.9502997775		-0.847956425

		-3.4516814477		-1.9502997775		-0.5486776868

		-4.0003591345		-1.9502997775		0

		-3.8008399757		-1.9502997775		-0.1995191588

		-3.8507197654		-1.9502997775		-0.1496393691

		-3.8507197654		-1.9502997775		-0.1496393691

		-3.6512006065		-1.9502997775		-0.3491585279

		-3.5015612374		-1.9502997775		-0.4987978971

		-4.0502389242		-1.9502997775		0.0498797897

		-4.0502389242		-1.9502997775		0.0498797897

		-4.1001187139		-1.9502997775		0.0997595794

		-4.1998782933		-1.9502997775		0.1995191588

		-4.5490368213		-1.9502997775		0.5486776868

		-4.4991570316		-1.9502997775		0.4987978971

		-4.6487964007		-1.9502997775		0.6484372662

		-4.7485559801		-1.9502997775		0.7481968456

		-4.7485559801		-1.9502997775		0.7481968456

		-4.7984357698		-1.9502997775		0.7980766353

		-5.5017408047		-1.9502997775		1.5013816702

		-5.3022216458		-1.9502997775		1.3018625113

		-5.4019812252		-2.0500593569		1.2021029319

		-5.6513801738		-2.0500593569		1.4515018805

		-5.9007791223		-2.0500593569		1.700900829

		-6.0005387017		-2.0500593569		1.8006604084

		-5.7511397532		-2.0500593569		1.5512614599

		-5.8508993326		-2.0500593569		1.6510210393

		-5.3521014355		-2.0500593569		1.1522231422

		-4.9979549286		-1.69591285		1.5063696491

		-3.750960186		-0.4489181074		2.7533643918

		-4.5490368213		-0.4489181074		3.5514410271

		-4.1998782933		-0.4489181074		3.2022824992

		-3.9504793448		-0.4489181074		2.9528835506

		-4.9979549286		-0.4489181074		4.0003591345

		-5.3521014355		-0.4489181074		4.3545056414

		-5.451861015		-0.4489181074		4.4542652208

		-5.2523418561		-0.4489181074		4.254746062

		-5.5017408047		-0.4489181074		4.5041450105

		-5.6015003841		-0.4489181074		4.6039045899

		-5.9007791223		-0.4489181074		4.9031833282

		-6.2000578606		-0.4489181074		5.2024620664

		-6.2000578606		-0.4489181074		5.2024620664

		-5.9007791223		-0.4489181074		4.9031833282

		-6.1002982811		-0.6484372662		4.7036641694

		-6.4993365988		-0.6484372662		5.102702487

		-6.0504184914		-0.6484372662		4.6537843796

		-5.8508993326		-0.6484372662		4.4542652208

		-5.5017408047		-0.6484372662		4.1051066929

		-4.9979549286		-0.1446513901		4.6088925689

		-4.9480751389		-0.0947716004		4.6587723586

		-4.8981953492		-0.0448918107		4.7086521483

		-4.8483155595		0.004987979		4.758531938

		-4.8483155595		0.004987979		4.758531938

		-4.7984357698		0.0548677687		4.8084117277

		-4.7485559801		0.1047475584		4.8582915174

		-4.7984357698		0.0548677687		4.8084117277

		-4.8483155595		0.004987979		4.758531938

		-4.7485559801		0.1047475584		4.8582915174

		-4.8483155595		0.004987979		4.758531938

		-4.7485559801		0.004987979		4.6587723586

		-4.598916611		0.004987979		4.5091329895

		-4.7485559801		0.004987979		4.6587723586

		-4.8483155595		0.004987979		4.758531938

		-5.3022216458		0.004987979		5.2124380244

		-5.5017408047		0.004987979		5.4119571832

		-5.950658912		0.004987979		5.8608752905

		-5.1974740874		0.004987979		5.107690466

		-4.6986761904		0.503785876		5.606488363

		-4.9480751389		0.2543869275		5.3570894145

		-5.2523418561		0.2543869275		5.6613561317

		-4.9979549286		0.2543869275		5.4069692042

		-5.0478347183		0.2543869275		5.4568489939

		-4.9979549286		0.2543869275		5.4069692042

		-4.9979549286		0.2543869275		5.4069692042

		-5.1974740874		0.2543869275		5.606488363

		-5.451861015		0.2543869275		5.8608752905

		-5.7012599635		0.2543869275		6.1102742391

		-5.7511397532		0.2543869275		6.1601540288

		-5.8508993326		0.2543869275		6.2599136082

		-6.9482547062		0.2543869275		7.3572689818

		-7.1976536547		0.2543869275		7.6066679303

		-7.1976536547		0.2543869275		7.6066679303

		-9.5020999391		0.2543869275		9.9111142147

		-8.9484342734		0.2543869275		9.357448549

		-8.2999970072		0.9028241937		10.0058858152

		-8.5493959557		0.6534252452		9.7564868667

		-10.0008978362		0.6534252452		11.2079887471

		-8.499516166		0.6534252452		9.7066070769

		-8.499516166		0.6534252452		9.7066070769

		-7.0480142856		2.1049271256		11.1581089574

		-6.3995770194		2.7533643918		11.8065462236

		-6.0005387017		3.1524027095		12.2055845413

		-5.950658912		3.2022824992		12.255464331

		-6.0504184914		3.1025229198		12.1557047515

		-6.1501780708		3.1025229198		12.255464331

		-6.3496972297		3.1025229198		12.4549834898

		-6.5990961782		3.1025229198		12.7043824383

		-6.5492163885		3.1025229198		12.6545026486

		-6.5990961782		3.1025229198		12.7043824383

		-6.3496972297		3.1025229198		12.4549834898

		-6.5492163885		3.1025229198		12.6545026486

		-6.3995770194		3.1025229198		12.5048632795

		-6.29981744		3.2022824992		12.6046228589

		-5.7511397532		3.2022824992		12.0559451721

		-5.7012599635		3.2521622889		12.1058249618

		-5.8010195429		3.1524027095		12.0060653824

		-6.0005387017		3.1524027095		12.2055845413

		-5.451861015		3.1524027095		11.6569068545

		-4.9979549286		3.6063087958		12.1108129408

		-4.8981953492		3.7060683752		12.2105725202

		-5.0478347183		3.7060683752		12.3602118893

		-5.4019812252		3.7060683752		12.7143583963

		-5.6015003841		3.7060683752		12.9138775551

		-5.5017408047		3.7060683752		12.8141179757

		-4.9979549286		3.7060683752		12.3103320996

		-4.598916611		4.1051066929		12.7093704173

		-4.4991570316		4.2048662723		12.8091299967

		-4.6487964007		4.0552269032		12.6594906276

		-4.5490368213		4.1549864826		12.759250207

		-4.249758083		4.4542652208		13.0585289452

		-4.2996378727		4.4043854311		13.0086491555

		-4.0003591345		4.4043854311		12.7093704173

		-3.8008399757		4.4043854311		12.5098512585

		-3.9005995551		4.4043854311		12.6096108379

		-4.1998782933		4.4043854311		12.9088895761

		-4.0003591345		4.4043854311		12.7093704173

		-4.1001187139		4.4043854311		12.8091299967

		-4.2996378727		4.4043854311		13.0086491555

		-4.3993974521		4.4043854311		13.1084087349

		-4.3993974521		4.4043854311		13.1084087349

		-4.4991570316		4.4043854311		13.2081683144

		-4.9480751389		4.4043854311		13.6570864217

		-4.7485559801		4.4043854311		13.4575672629

		-4.8981953492		4.254746062		13.3079278938

		-4.4991570316		4.254746062		12.9088895761

		-4.2996378727		4.4542652208		13.1084087349

		-4.3993974521		4.3545056414		13.0086491555

		-4.4492772418		4.3545056414		13.0585289452

		-4.2996378727		4.3545056414		12.9088895761

		-4.3495176624		4.3545056414		12.9587693658

		-4.3495176624		4.3545056414		12.9587693658

		-4.6986761904		4.3545056414		13.3079278938

		-4.2996378727		4.3545056414		12.9088895761

		-4.2996378727		4.3545056414		12.9088895761

		-4.1001187139		4.5540248002		13.1084087349

		-4.4991570316		4.1549864826		12.7093704173

		-4.6487964007		4.1549864826		12.8590097864

		-4.598916611		4.1549864826		12.8091299967

		-4.9979549286		4.1549864826		13.2081683144

		-4.9480751389		4.1549864826		13.1582885247

		-4.6986761904		4.1549864826		12.9088895761

		-4.4991570316		4.3545056414		13.1084087349

		-4.2996378727		4.5540248002		13.3079278938

		-4.4492772418		4.4043854311		13.1582885247

		-4.4492772418		4.4043854311		13.1582885247

		-4.4492772418		4.4043854311		13.1582885247

		-4.7485559801		4.4043854311		13.4575672629

		-5.950658912		4.4043854311		14.6596701948

		-6.2000578606		4.4043854311		14.9090691434

		-6.0504184914		4.4043854311		14.7594297742

		-5.950658912		4.4043854311		14.6596701948

		-5.950658912		4.4043854311		14.6596701948

		-6.0005387017		4.4043854311		14.7095499845

		-5.5516205944		4.4043854311		14.2606318772

		-5.1974740874		4.758531938		14.6147783841

		-4.8981953492		5.0578106763		14.9140571223

		-4.7984357698		5.1575702557		15.0138167017

		-4.8483155595		5.107690466		14.963936912

		-5.4019812252		5.107690466		15.5176025778

		-6.0504184914		5.107690466		16.166039844

		-5.9007791223		5.107690466		16.0164004749

		-5.9007791223		5.107690466		16.0164004749

		-6.1002982811		5.107690466		16.2159196337

		-6.3995770194		5.107690466		16.5151983719

		-6.6988557576		5.107690466		16.8144771102

		-6.798615337		5.107690466		16.9142366896

		-7.4520405822		5.107690466		17.5676619347

		-7.651559741		5.107690466		17.7671810936

		-7.2475334444		5.107690466		17.3631547969

		-7.2475334444		5.107690466		17.3631547969

		-7.4021607925		5.107690466		17.517782145

		-7.4520405822		5.107690466		17.5676619347

		-7.3522810028		5.107690466		17.4679023553

		-7.0978940753		5.107690466		17.2135154278

		-7.4520405822		5.107690466		17.5676619347

		-7.4520405822		5.107690466		17.5676619347

		-7.9508384793		5.107690466		18.0664598318

		-8.000718269		5.107690466		18.1163396215

		-8.499516166		5.107690466		18.6151375186

		-8.0505980587		5.107690466		18.1662194112

		-8.000718269		5.1575702557		18.2160992009

		-7.0978940753		6.0603944494		19.1189233946

		-6.7487355473		6.4095529773		19.4680819226

		-6.8484951267		6.3097933979		19.3683223432

		-6.8484951267		6.3097933979		19.3683223432

		-6.6489759679		6.5093125567		19.567841502

		-6.798615337		6.3596731876		19.4182021329

		-6.8484951267		6.3596731876		19.4680819226

		-6.5990961782		6.3596731876		19.218682974

		-6.2000578606		6.7587115053		19.6177212917

		-6.0504184914		6.9083508744		19.7673606608

		-6.0005387017		6.9582306641		19.8172404505

		-6.0504184914		6.9582306641		19.8671202402

		-6.0005387017		6.9582306641		19.8172404505

		-6.0005387017		6.9582306641		19.8172404505

		-6.0504184914		6.9582306641		19.8671202402

		-6.0504184914		6.9582306641		19.8671202402

		-6.2000578606		6.9582306641		20.0167596093

		-6.5990961782		6.9582306641		20.415797927

		-6.4494568091		6.9582306641		20.2661585579

		-6.5990961782		6.9582306641		20.415797927

		-6.4993365988		6.9582306641		20.3160383476

		-6.5990961782		6.9582306641		20.415797927

		-6.8484951267		6.9582306641		20.6651968755

		-6.9482547062		6.9582306641		20.7649564549

		-7.1976536547		6.9582306641		21.0143554035

		-6.8484951267		6.9582306641		20.6651968755

		-7.0480142856		6.9582306641		20.8647160344

		-7.2475334444		6.9582306641		21.0642351932

		-7.8510788999		6.9582306641		21.6677806486

		-7.7014395307		6.9582306641		21.5181412795

		-7.8011991101		6.9582306641		21.6179008589

		-7.8011991101		6.9582306641		21.6179008589

		-7.7014395307		6.9582306641		21.5181412795

		-7.6016799513		6.9582306641		21.4183817001

		-7.2475334444		6.9582306641		21.0642351932

		-6.9981344959		7.2076296126		21.3136341417

		-6.5990961782		7.6066679303		21.7126724594

		-6.8484951267		7.3572689818		21.4632735108

		-7.2475334444		7.3572689818		21.8623118285

		-7.4520405822		7.3572689818		22.0668189663

		-7.6016799513		7.3572689818		22.2164583354

		-7.5019203719		7.3572689818		22.116698756

		-7.8510788999		7.3572689818		22.4658572839

		-8.5493959557		7.3572689818		23.1641743398

		-8.000718269		7.3572689818		22.6154966531

		-8.2501172175		7.1078700332		22.3660977045

		-8.3997565866		7.1078700332		22.5157370737

		-7.9508384793		7.1078700332		22.0668189663

		-8.000718269		7.0579902435		22.0169391766

		-8.2501172175		7.0579902435		22.2663381251

		-8.2501172175		7.0579902435		22.2663381251

		-8.0505980587		7.0579902435		22.0668189663

		-8.000718269		7.0579902435		22.0169391766

		-7.9508384793		7.0579902435		21.9670593869

		-8.0505980587		7.0579902435		22.0668189663

		-8.2501172175		7.0579902435		22.2663381251

		-8.2501172175		7.0579902435		22.2663381251

		-8.2501172175		7.0579902435		22.2663381251

		-8.2002374278		7.0579902435		22.2164583354

		-8.3498767969		7.0579902435		22.3660977045

		-8.3997565866		7.0579902435		22.4159774942

		-8.2501172175		7.0579902435		22.2663381251

		-8.1004778484		7.2076296126		22.4159774942

		-8.499516166		6.808591295		22.0169391766

		-8.6491555352		6.808591295		22.1665785457

		-8.6990353249		6.808591295		22.2164583354

		-8.6491555352		6.808591295		22.1665785457

		-8.6990353249		6.808591295		22.2164583354

		-8.5992757455		6.808591295		22.116698756

		-8.6990353249		6.808591295		22.2164583354

		-8.5493959557		6.808591295		22.0668189663

		-8.848674694		6.5093125567		21.7675402281

		-9.2975928013		6.5093125567		22.2164583354

		-8.9983140631		6.5093125567		21.9171795972

		-9.1978332219		6.3097933979		21.7176604383

		-9.2975928013		6.3097933979		21.8174200178

		-9.0980736425		6.3097933979		21.6179008589



Buy and hold

Negociação1

Negociação2



BCP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5393		0		0		0		0				Resultado final:				1265				"Buy and hold":				-1824								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5413		0		1		0		0								6.31								-9.10				0		0		0		0		0.00		0.00		0.00

		6/14/00		5393		0		1		0		0				Nº. de negócios:				48												-20		0		-20		0		-0.10		0.00		0.00

		6/15/00		5403		0		1		0		0																				-10		0		10		0		-0.05		0.00		-0.05

		6/16/00		5383		0		1		0		0																				-30		0		-20		0		-0.15		0.00		0.05

		6/19/00		5413		0		1		0		0																				0		0		30		0		0.00		0.00		-0.10

		6/20/00		5393		0		1		0		0																				-20		0		-20		0		-0.10		0.00		0.00

		6/21/00		5383		0		0		0		0																				-30		0		-10		0		-0.15		0.00		0.05

		6/23/00		5423		1		0		0		0																				10		0		40		0		0.05		0.00		-0.15

		6/26/00		5453		0		1		1		-5453																				40		0		30		0		0.20		0.00		-0.30

		6/27/00		5383		0		1		0		-70																				-30		-70		-70		-70		-0.15		-0.35		-0.65

		6/28/00		5313		0		0		0		-70																				-100		-70		-70		0		-0.50		-0.35		-0.30

		6/29/00		5383		0		0		0		-70																				-30		-70		70		0		-0.15		-0.35		-0.65

		6/30/00		5393		1		0		0		-70																				-20		-70		10		0		-0.10		-0.35		-0.70

		7/3/00		5443		1		0		1		-5513																				30		-70		50		0		0.15		-0.35		-0.95

		7/4/00		5593		0		1		1		-5513																				180		80		150		150		0.90		0.40		-0.20

		7/5/00		5563		0		1		0		50																				150		50		-30		-30		0.75		0.25		-0.35

		7/6/00		5533		1		0		0		50																				120		50		-30		0		0.60		0.25		-0.20

		7/7/00		5624		0		0		1		-5574				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						211		50		91		0		1.05		0.25		-0.65

		7/10/00		5593		0		1		1		-5574				4832				0.0036154099						0.35						180		19		-31		-31		0.90		0.09		-0.81

		7/11/00		5563		0		0		0		-11																				150		-11		-30		-30		0.75		-0.05		-0.96

		7/12/00		5543		0		0		0		-11																				130		-11		-20		0		0.65		-0.05		-0.86

		7/13/00		5543		0		1		0		-11				Sharpe Ratio (SR):																130		-11		0		0		0.65		-0.05		-0.86

		7/14/00		5533		0		0		0		-11				Média do retorno:								SR(BH)*:		SR(N)*:						120		-11		-10		0		0.60		-0.05		-0.81

		7/17/00		5533		0		1		0		-11				-581.96		336.39						-0.775		0.562						120		-11		0		0		0.60		-0.05		-0.81

		7/18/00		5543		0		1		0		-11				Desv. padrão do retorno:																130		-11		10		0		0.65		-0.05		-0.86

		7/19/00		5543		0		1		0		-11				751.37		598.54						SR(BH)**:		SR(N)**:						130		-11		0		0		0.65		-0.05		-0.86

		7/20/00		5543		0		0		0		-11												-0.057		0.080						130		-11		0		0		0.65		-0.05		-0.86

		7/21/00		5553		0		0		0		-11				Notas:																140		-11		10		0		0.70		-0.05		-0.91

		7/24/00		5563		0		0		0		-11																				150		-11		10		0		0.75		-0.05		-0.96

		7/25/00		5563		0		0		0		-11				- Ret(BH): Retorno do Buy and Hold.																150		-11		0		0		0.75		-0.05		-0.96

		7/26/00		5593		0		0		0		-11				- Ret(N): Retorno da Negociação.																180		-11		30		0		0.90		-0.05		-1.11

		7/27/00		5613		0		0		0		-11				- Baseline para a SR: 0%.																200		-11		20		0		1.00		-0.05		-1.21

		7/28/00		5654		0		0		0		-11																				241		-11		41		0		1.20		-0.05		-1.41

		7/31/00		5694		0		0		0		-11																				281		-11		40		0		1.40		-0.05		-1.61

		8/1/00		5694		0		0		0		-11																				281		-11		0		0		1.40		-0.05		-1.61

		8/2/00		5734		0		0		0		-11																				321		-11		40		0		1.60		-0.05		-1.81

		8/3/00		5744		0		1		0		-11																				331		-11		10		0		1.65		-0.05		-1.86

		8/4/00		5744		0		0		0		-11																				331		-11		0		0		1.65		-0.05		-1.86

		8/7/00		5754		0		1		0		-11																				341		-11		10		0		1.70		-0.05		-1.91

		8/8/00		5764		0		1		0		-11																				351		-11		10		0		1.75		-0.05		-1.96

		8/9/00		5774		0		1		0		-11																				361		-11		10		0		1.80		-0.05		-2.01

		8/10/00		5774		0		0		0		-11																				361		-11		0		0		1.80		-0.05		-2.01

		8/11/00		5784		0		0		0		-11																				371		-11		10		0		1.85		-0.05		-2.06

		8/14/00		5814		0		1		0		-11																				401		-11		30		0		2.00		-0.05		-2.21

		8/16/00		5824		0		1		0		-11																				411		-11		10		0		2.05		-0.05		-2.26

		8/17/00		5824		0		1		0		-11																				411		-11		0		0		2.05		-0.05		-2.26

		8/18/00		5834		1		0		0		-11																				421		-11		10		0		2.10		-0.05		-2.31

		8/21/00		5864		0		1		1		-5875																				451		-11		30		0		2.25		-0.05		-2.46

		8/22/00		5874		0		1		0		-1																				461		-1		10		10		2.30		-0.00		-2.41

		8/23/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/24/00		5874		0		1		0		-1																				461		-1		0		0		2.30		-0.00		-2.41

		8/25/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		8/28/00		5884		0		1		0		-1																				471		-1		0		0		2.35		-0.00		-2.46

		8/29/00		5874		0		1		0		-1																				461		-1		-10		0		2.30		-0.00		-2.41

		8/30/00		5864		0		0		0		-1																				451		-1		-10		0		2.25		-0.00		-2.36

		8/31/00		5874		0		0		0		-1																				461		-1		10		0		2.30		-0.00		-2.41

		9/1/00		5884		0		1		0		-1																				471		-1		10		0		2.35		-0.00		-2.46

		9/4/00		5894		0		0		0		-1																				481		-1		10		0		2.40		-0.00		-2.51

		9/5/00		5914		0		0		0		-1																				501		-1		20		0		2.50		-0.00		-2.61

		9/6/00		5914		0		1		0		-1																				501		-1		0		0		2.50		-0.00		-2.61

		9/7/00		5934		0		0		0		-1																				521		-1		20		0		2.60		-0.00		-2.71

		9/8/00		5924		0		0		0		-1																				511		-1		-10		0		2.55		-0.00		-2.66

		9/11/00		5944		0		0		0		-1																				531		-1		20		0		2.65		-0.00		-2.76

		9/12/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/13/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/14/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		9/15/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		9/18/00		5984		0		1		0		-1																				571		-1		10		0		2.85		-0.00		-2.96

		9/19/00		5984		0		1		0		-1																				571		-1		0		0		2.85		-0.00		-2.96

		9/20/00		5974		0		1		0		-1																				561		-1		-10		0		2.80		-0.00		-2.91

		9/21/00		5954		0		1		0		-1																				541		-1		-20		0		2.70		-0.00		-2.81

		9/22/00		5944		0		0		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		9/25/00		5954		0		0		0		-1																				541		-1		10		0		2.70		-0.00		-2.81

		9/26/00		5964		0		1		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		9/27/00		5964		0		1		0		-1																				551		-1		0		0		2.75		-0.00		-2.86

		9/28/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		9/29/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/2/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/3/00		5964		0		0		0		-1																				551		-1		10		0		2.75		-0.00		-2.86

		10/4/00		5974		0		0		0		-1																				561		-1		10		0		2.80		-0.00		-2.91

		10/6/00		5974		0		0		0		-1																				561		-1		0		0		2.80		-0.00		-2.91

		10/9/00		5964		0		1		0		-1																				551		-1		-10		0		2.75		-0.00		-2.86

		10/10/00		5954		0		0		0		-1																				541		-1		-10		0		2.70		-0.00		-2.81

		10/11/00		5944		0		1		0		-1																				531		-1		-10		0		2.65		-0.00		-2.76

		10/12/00		5924		0		1		0		-1																				511		-1		-20		0		2.55		-0.00		-2.66

		10/13/00		5864		0		1		0		-1																				451		-1		-60		0		2.25		-0.00		-2.36

		10/16/00		5854		0		0		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/17/00		5864		0		0		0		-1																				451		-1		10		0		2.25		-0.00		-2.36

		10/18/00		5854		0		1		0		-1																				441		-1		-10		0		2.20		-0.00		-2.31

		10/19/00		5844		1		0		0		-1																				431		-1		-10		0		2.15		-0.00		-2.26

		10/20/00		5864		0		0		1		-5865																				451		-1		20		0		2.25		-0.00		-2.36

		10/23/00		5864		0		0		1		-5865																				451		-1		0		0		2.25		-0.00		-2.36

		10/24/00		5874		0		0		1		-5865																				461		9		10		10		2.30		0.04		-2.31

		10/25/00		5894		1		0		1		-5865																				481		29		20		20		2.40		0.14		-2.21

		10/26/00		5894		0		0		1		-5865																				481		29		0		0		2.40		0.14		-2.21

		10/27/00		5904		0		0		1		-5865																				491		39		10		10		2.45		0.19		-2.16

		10/30/00		5904		0		1		1		-5865																				491		39		0		0		2.45		0.19		-2.16

		10/31/00		5904		0		0		0		39																				491		39		0		0		2.45		0.19		-2.16

		11/2/00		5914		0		0		0		39																				501		39		10		0		2.50		0.19		-2.21

		11/3/00		5924		0		0		0		39																				511		39		10		0		2.55		0.19		-2.26

		11/6/00		5914		0		1		0		39																				501		39		-10		0		2.50		0.19		-2.21

		11/7/00		5914		0		1		0		39																				501		39		0		0		2.50		0.19		-2.21

		11/8/00		5894		0		1		0		39																				481		39		-20		0		2.40		0.19		-2.11

		11/9/00		5874		0		0		0		39																				461		39		-20		0		2.30		0.19		-2.01

		11/10/00		5874		0		1		0		39																				461		39		0		0		2.30		0.19		-2.01

		11/13/00		5864		0		1		0		39																				451		39		-10		0		2.25		0.19		-1.96

		11/14/00		5814		0		1		0		39																				401		39		-50		0		2.00		0.19		-1.71

		11/15/00		5824		0		0		0		39																				411		39		10		0		2.05		0.19		-1.76

		11/16/00		5814		0		1		0		39																				401		39		-10		0		2.00		0.19		-1.71

		11/17/00		5744		1		0		0		39																				331		39		-70		0		1.65		0.19		-1.36

		11/20/00		5764		1		0		1		-5725																				351		39		20		0		1.75		0.19		-1.46

		11/21/00		5804		0		1		1		-5725																				391		79		40		40		1.95		0.39		-1.26

		11/22/00		5764		0		1		0		39																				351		39		-40		-40		1.75		0.19		-1.46

		11/23/00		5744		0		0		0		39																				331		39		-20		0		1.65		0.19		-1.36

		11/24/00		5764		1		0		0		39																				351		39		20		0		1.75		0.19		-1.46

		11/27/00		5794		0		1		1		-5755																				381		39		30		0		1.90		0.19		-1.61

		11/28/00		5804		0		1		0		49																				391		49		10		10		1.95		0.24		-1.56

		11/29/00		5794		0		1		0		49																				381		49		-10		0		1.90		0.24		-1.51

		11/30/00		5764		0		0		0		49																				351		49		-30		0		1.75		0.24		-1.36

		12/4/00		5754		0		1		0		49																				341		49		-10		0		1.70		0.24		-1.31

		12/5/00		5734		0		1		0		49																				321		49		-20		0		1.60		0.24		-1.21

		12/6/00		5463		0		0		0		49																				50		49		-271		0		0.25		0.24		0.14

		12/7/00		5644		1		0		0		49																				231		49		181		0		1.15		0.24		-0.76

		12/11/00		5714		0		1		1		-5665																				301		49		70		0		1.50		0.24		-1.11

		12/12/00		5714		0		1		0		49																				301		49		0		0		1.50		0.24		-1.11

		12/13/00		5684		0		0		0		49																				271		49		-30		0		1.35		0.24		-0.96

		12/14/00		5654		0		1		0		49																				241		49		-30		0		1.20		0.24		-0.81

		12/15/00		5624		0		1		0		49																				211		49		-30		0		1.05		0.24		-0.66

		12/18/00		5613		0		1		0		49																				200		49		-11		0		1.00		0.24		-0.61

		12/19/00		5563		0		0		0		49																				150		49		-50		0		0.75		0.24		-0.36

		12/20/00		5563		0		1		0		49																				150		49		0		0		0.75		0.24		-0.36

		12/21/00		5523		0		0		0		49																				110		49		-40		0		0.55		0.24		-0.16

		12/22/00		5563		0		0		0		49																				150		49		40		0		0.75		0.24		-0.36

		12/27/00		5543		1		0		0		49																				130		49		-20		0		0.65		0.24		-0.26

		12/28/00		5573		0		1		1		-5524																				160		49		30		0		0.80		0.24		-0.41

		12/29/00		5563		1		0		0		39																				150		39		-10		-10		0.75		0.19		-0.46

		1/2/01		5613		0		0		1		-5574																				200		39		50		0		1.00		0.19		-0.71

		1/3/01		5624		0		1		1		-5574																				211		50		11		11		1.05		0.25		-0.65

		1/4/01		5694		0		0		0		120																				281		120		70		70		1.40		0.60		-0.30

		1/5/01		5694		0		1		0		120																				281		120		0		0		1.40		0.60		-0.30

		1/8/01		5654		0		0		0		120																				241		120		-40		0		1.20		0.60		-0.10

		1/9/01		5664		0		1		0		120																				251		120		10		0		1.25		0.60		-0.15

		1/10/01		5634		0		1		0		120																				221		120		-30		0		1.10		0.60		-0.00

		1/11/01		5543		0		0		0		120																				130		120		-91		0		0.65		0.60		0.45

		1/12/01		5533		1		0		0		120																				120		120		-10		0		0.60		0.60		0.50

		1/15/01		5573		0		0		1		-5453																				160		120		40		0		0.80		0.60		0.30

		1/16/01		5563		0		1		1		-5453																				150		110		-10		-10		0.75		0.55		0.25

		1/17/01		5553		0		0		0		100																				140		100		-10		-10		0.70		0.50		0.20

		1/18/01		5583		1		0		0		100																				170		100		30		0		0.85		0.50		0.05

		1/19/01		5613		1		0		1		-5513																				200		100		30		0		1.00		0.50		-0.10

		1/22/01		5664		0		0		1		-5513																				251		151		51		51		1.25		0.75		0.15

		1/23/01		5684		0		1		1		-5513																				271		171		20		20		1.35		0.85		0.25

		1/24/01		5443		0		0		0		-70																				30		-70		-241		-241		0.15		-0.35		-0.95

		1/25/01		5483		0		0		0		-70																				70		-70		40		0		0.35		-0.35		-1.15

		1/26/01		5443		1		0		0		-70																				30		-70		-40		0		0.15		-0.35		-0.95

		1/29/01		5624		0		1		1		-5694																				211		-70		181		0		1.05		-0.35		-1.85

		1/30/01		5563		0		0		0		-131																				150		-131		-61		-61		0.75		-0.65		-2.15

		1/31/01		5613		0		0		0		-131																				200		-131		50		0		1.00		-0.65		-2.40

		2/1/01		5684		0		1		0		-131																				271		-131		71		0		1.35		-0.65		-2.76

		2/2/01		5654		1		0		0		-131																				241		-131		-30		0		1.20		-0.65		-2.61

		2/5/01		5664		0		0		1		-5795																				251		-131		10		0		1.25		-0.65		-2.66

		2/6/01		5714		0		0		1		-5795																				301		-81		50		50		1.50		-0.40		-2.41

		2/7/01		5714		0		0		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/8/01		5714		0		1		1		-5795																				301		-81		0		0		1.50		-0.40		-2.41

		2/9/01		5704		0		1		0		-91																				291		-91		-10		-10		1.45		-0.45		-2.46

		2/12/01		5613		1		0		0		-91																				200		-91		-91		0		1.00		-0.45		-2.01

		2/13/01		5684		0		0		1		-5775																				271		-91		71		0		1.35		-0.45		-2.36

		2/14/01		5694		0		1		1		-5775																				281		-81		10		10		1.40		-0.40		-2.31

		2/15/01		5694		0		1		0		-81																				281		-81		0		0		1.40		-0.40		-2.31

		2/16/01		5684		0		1		0		-81																				271		-81		-10		0		1.35		-0.40		-2.26

		2/19/01		5513		0		1		0		-81																				100		-81		-171		0		0.50		-0.40		-1.41

		2/20/01		5593		0		1		0		-81																				180		-81		80		0		0.90		-0.40		-1.81

		2/21/01		5563		0		1		0		-81																				150		-81		-30		0		0.75		-0.40		-1.66

		2/22/01		5573		0		1		0		-81																				160		-81		10		0		0.80		-0.40		-1.71

		2/23/01		5553		0		0		0		-81																				140		-81		-20		0		0.70		-0.40		-1.61

		2/26/01		5493		0		1		0		-81																				80		-81		-60		0		0.40		-0.40		-1.31

		2/28/01		5443		1		0		0		-81																				30		-81		-50		0		0.15		-0.40		-1.06

		3/1/01		5563		0		0		1		-5644																				150		-81		120		0		0.75		-0.40		-1.66

		3/2/01		5624		0		1		1		-5644																				211		-20		61		61		1.05		-0.10		-1.35

		3/5/01		5483		0		1		0		-161																				70		-161		-141		-141		0.35		-0.80		-2.06

		3/6/01		5363		0		1		0		-161																				-50		-161		-120		0		-0.25		-0.80		-1.46

		3/7/01		5303		0		1		0		-161																				-110		-161		-60		0		-0.55		-0.80		-1.16

		3/8/01		5243		0		1		0		-161																				-170		-161		-60		0		-0.85		-0.80		-0.86

		3/9/01		5223		0		1		0		-161																				-190		-161		-20		0		-0.95		-0.80		-0.76

		3/12/01		5162		0		0		0		-161																				-251		-161		-61		0		-1.25		-0.80		-0.45

		3/13/01		5223		0		0		0		-161																				-190		-161		61		0		-0.95		-0.80		-0.76

		3/14/01		5273		0		1		0		-161																				-140		-161		50		0		-0.70		-0.80		-1.01

		3/15/01		5192		0		1		0		-161																				-221		-161		-81		0		-1.10		-0.80		-0.60

		3/16/01		5132		0		1		0		-161																				-281		-161		-60		0		-1.40		-0.80		-0.30

		3/19/01		5072		0		1		0		-161																				-341		-161		-60		0		-1.70		-0.80		-0.00

		3/20/01		5012		1		0		0		-161																				-401		-161		-60		0		-2.00		-0.80		0.29

		3/21/01		5042		0		0		1		-5203																				-371		-161		30		0		-1.85		-0.80		0.14

		3/22/01		5032		0		1		1		-5203																				-381		-171		-10		-10		-1.90		-0.85		0.09

		3/23/01		5012		0		0		0		-191																				-401		-191		-20		-20		-2.00		-0.95		-0.00

		3/26/01		5032		1		0		0		-191																				-381		-191		20		0		-1.90		-0.95		-0.10

		3/27/01		5112		0		1		1		-5303																				-301		-191		80		0		-1.50		-0.95		-0.50

		3/28/01		5002		1		0		0		-301																				-411		-301		-110		-110		-2.05		-1.50		-1.05

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		0		-1.60		-1.50		-1.50

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30		-1.45		-1.35		-1.35

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40		-1.25		-1.15		-1.15

		4/3/01		5102		0		0		0		-291																				-311		-291		-60		-60		-1.55		-1.45		-1.45

		4/4/01		5082		0		0		0		-291																				-331		-291		-20		0		-1.65		-1.45		-1.35

		4/5/01		5132		1		0		0		-291																				-281		-291		50		0		-1.40		-1.45		-1.60

		4/6/01		5132		0		0		1		-5423																				-281		-291		0		0		-1.40		-1.45		-1.60

		4/9/01		5062		0		1		1		-5423																				-351		-361		-70		-70		-1.75		-1.80		-1.95

		4/10/01		5022		0		0		0		-401																				-391		-401		-40		-40		-1.95		-2.00		-2.15

		4/11/01		5052		0		1		0		-401																				-361		-401		30		0		-1.80		-2.00		-2.30

		4/12/01		4992		1		0		0		-401																				-421		-401		-60		0		-2.10		-2.00		-2.00

		4/17/01		5012		0		1		1		-5413																				-401		-401		20		0		-2.00		-2.00		-2.10

		4/18/01		5022		1		0		0		-391																				-391		-391		10		10		-1.95		-1.95		-2.05

		4/19/01		5132		0		1		1		-5523																				-281		-391		110		0		-1.40		-1.95		-2.60

		4/20/01		5162		0		0		0		-361																				-251		-361		30		30		-1.25		-1.80		-2.45

		4/23/01		5112		0		1		0		-361																				-301		-361		-50		0		-1.50		-1.80		-2.20

		4/24/01		5002		0		1		0		-361																				-411		-361		-110		0		-2.05		-1.80		-1.65

		4/26/01		5022		0		1		0		-361																				-391		-361		20		0		-1.95		-1.80		-1.75

		4/27/01		4912		0		1		0		-361																				-501		-361		-110		0		-2.50		-1.80		-1.20

		4/30/01		4832		0		0		0		-361																				-581		-361		-80		0		-2.90		-1.80		-0.80

		5/2/01		4832		0		0		0		-361																				-581		-361		0		0		-2.90		-1.80		-0.80

		5/3/01		4872		0		1		0		-361																				-541		-361		40		0		-2.70		-1.80		-1.00

		5/4/01		4932		0		0		0		-361																				-481		-361		60		0		-2.40		-1.80		-1.30

		5/7/01		4932		0		0		0		-361																				-481		-361		0		0		-2.40		-1.80		-1.30

		5/8/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/9/01		4932		0		0		0		-361																				-481		-361		-10		0		-2.40		-1.80		-1.30

		5/10/01		4942		0		0		0		-361																				-471		-361		10		0		-2.35		-1.80		-1.35

		5/11/01		4962		0		0		0		-361																				-451		-361		20		0		-2.25		-1.80		-1.45

		5/14/01		4932		0		1		0		-361																				-481		-361		-30		0		-2.40		-1.80		-1.30

		5/15/01		4902		1		0		0		-361																				-511		-361		-30		0		-2.55		-1.80		-1.15

		5/16/01		4912		0		0		1		-5273																				-501		-361		10		0		-2.50		-1.80		-1.20

		5/17/01		4922		0		1		1		-5273																				-491		-351		10		10		-2.45		-1.75		-1.15

		5/18/01		4882		0		1		0		-391																				-531		-391		-40		-40		-2.65		-1.95		-1.35

		5/21/01		4812		0		0		0		-391																				-601		-391		-70		0		-3.00		-1.95		-1.00

		5/22/01		4842		0		0		0		-391																				-571		-391		30		0		-2.85		-1.95		-1.15

		5/23/01		4781		0		1		0		-391																				-632		-391		-61		0		-3.15		-1.95		-0.85

		5/24/01		4721		0		1		0		-391																				-692		-391		-60		0		-3.45		-1.95		-0.55

		5/25/01		4611		0		0		0		-391																				-802		-391		-110		0		-4.00		-1.95		0.00

		5/28/01		4651		0		0		0		-391																				-762		-391		40		0		-3.80		-1.95		-0.20

		5/29/01		4641		0		0		0		-391																				-772		-391		-10		0		-3.85		-1.95		-0.15

		5/30/01		4641		0		0		0		-391																				-772		-391		0		0		-3.85		-1.95		-0.15

		5/31/01		4681		0		1		0		-391																				-732		-391		40		0		-3.65		-1.95		-0.35

		6/1/01		4711		0		1		0		-391																				-702		-391		30		0		-3.50		-1.95		-0.50

		6/4/01		4601		0		0		0		-391																				-812		-391		-110		0		-4.05		-1.95		0.05

		6/5/01		4601		0		0		0		-391																				-812		-391		0		0		-4.05		-1.95		0.05

		6/6/01		4591		0		1		0		-391																				-822		-391		-10		0		-4.10		-1.95		0.10

		6/7/01		4571		0		1		0		-391																				-842		-391		-20		0		-4.20		-1.95		0.20

		6/8/01		4501		0		0		0		-391																				-912		-391		-70		0		-4.55		-1.95		0.55

		6/11/01		4511		0		1		0		-391																				-902		-391		10		0		-4.50		-1.95		0.50

		6/12/01		4481		0		1		0		-391																				-932		-391		-30		0		-4.65		-1.95		0.65

		6/13/01		4461		0		0		0		-391																				-952		-391		-20		0		-4.75		-1.95		0.75

		6/15/01		4461		0		1		0		-391																				-952		-391		0		0		-4.75		-1.95		0.75

		6/18/01		4451		0		1		0		-391																				-962		-391		-10		0		-4.80		-1.95		0.80

		6/19/01		4310		1		0		0		-391																				-1103		-391		-141		0		-5.50		-1.95		1.50

		6/20/01		4350		0		1		1		-4741																				-1063		-391		40		0		-5.30		-1.95		1.30

		6/21/01		4330		0		1		0		-411																				-1083		-411		-20		-20		-5.40		-2.05		1.20

		6/22/01		4280		0		0		0		-411																				-1133		-411		-50		0		-5.65		-2.05		1.45

		6/25/01		4230		0		0		0		-411																				-1183		-411		-50		0		-5.90		-2.05		1.70

		6/26/01		4210		0		0		0		-411																				-1203		-411		-20		0		-6.00		-2.05		1.80

		6/27/01		4260		0		1		0		-411																				-1153		-411		50		0		-5.75		-2.05		1.55

		6/28/01		4240		1		0		0		-411																				-1173		-411		-20		0		-5.85		-2.05		1.65

		6/29/01		4340		1		0		1		-4751																				-1073		-411		100		0		-5.35		-2.05		1.15

		7/2/01		4411		0		1		1		-4751																				-1002		-340		71		71		-5.00		-1.70		1.51

		7/3/01		4661		0		1		0		-90																				-752		-90		250		250		-3.75		-0.45		2.75

		7/4/01		4501		0		0		0		-90																				-912		-90		-160		0		-4.55		-0.45		3.55

		7/5/01		4571		0		1		0		-90																				-842		-90		70		0		-4.20		-0.45		3.20

		7/6/01		4621		0		1		0		-90																				-792		-90		50		0		-3.95		-0.45		2.95

		7/9/01		4411		0		1		0		-90																				-1002		-90		-210		0		-5.00		-0.45		4.00

		7/10/01		4340		0		0		0		-90																				-1073		-90		-71		0		-5.35		-0.45		4.35

		7/11/01		4320		0		1		0		-90																				-1093		-90		-20		0		-5.45		-0.45		4.45

		7/12/01		4360		0		1		0		-90																				-1053		-90		40		0		-5.25		-0.45		4.25

		7/13/01		4310		0		1		0		-90																				-1103		-90		-50		0		-5.50		-0.45		4.50

		7/16/01		4290		0		1		0		-90																				-1123		-90		-20		0		-5.60		-0.45		4.60

		7/17/01		4230		0		1		0		-90																				-1183		-90		-60		0		-5.90		-0.45		4.90

		7/18/01		4170		0		1		0		-90																				-1243		-90		-60		0		-6.20		-0.45		5.20

		7/19/01		4170		1		0		0		-90																				-1243		-90		0		0		-6.20		-0.45		5.20

		7/20/01		4230		0		1		1		-4320																				-1183		-90		60		0		-5.90		-0.45		4.90

		7/23/01		4190		0		1		0		-130																				-1223		-130		-40		-40		-6.10		-0.65		4.70

		7/24/01		4110		0		1		0		-130																				-1303		-130		-80		0		-6.50		-0.65		5.10

		7/25/01		4200		0		0		0		-130																				-1213		-130		90		0		-6.05		-0.65		4.65

		7/26/01		4240		1		0		0		-130																				-1173		-130		40		0		-5.85		-0.65		4.45

		7/27/01		4310		1		0		1		-4440																				-1103		-130		70		0		-5.50		-0.65		4.11

		7/30/01		4411		0		0		1		-4440																				-1002		-29		101		101		-5.00		-0.14		4.61

		7/31/01		4421		0		0		1		-4440																				-992		-19		10		10		-4.95		-0.09		4.66

		8/1/01		4431		0		0		1		-4440																				-982		-9		10		10		-4.90		-0.04		4.71

		8/2/01		4441		0		0		1		-4440																				-972		1		10		10		-4.85		0.00		4.76

		8/3/01		4441		0		0		1		-4440																				-972		1		0		0		-4.85		0.00		4.76

		8/6/01		4451		0		0		1		-4440																				-962		11		10		10		-4.80		0.05		4.81

		8/7/01		4461		0		0		1		-4440																				-952		21		10		10		-4.75		0.10		4.86

		8/8/01		4451		0		0		1		-4440																				-962		11		-10		-10		-4.80		0.05		4.81

		8/9/01		4441		0		0		1		-4440																				-972		1		-10		-10		-4.85		0.00		4.76

		8/10/01		4461		0		1		1		-4440																				-952		21		20		20		-4.75		0.10		4.86

		8/13/01		4441		0		0		0		1																				-972		1		-20		-20		-4.85		0.00		4.76

		8/14/01		4461		0		0		0		1																				-952		1		20		0		-4.75		0.00		4.66

		8/16/01		4491		0		1		0		1																				-922		1		30		0		-4.60		0.00		4.51

		8/17/01		4461		0		1		0		1																				-952		1		-30		0		-4.75		0.00		4.66

		8/20/01		4441		0		1		0		1																				-972		1		-20		0		-4.85		0.00		4.76

		8/21/01		4350		0		0		0		1																				-1063		1		-91		0		-5.30		0.00		5.21

		8/22/01		4310		0		1		0		1																				-1103		1		-40		0		-5.50		0.00		5.41

		8/23/01		4220		1		0		0		1																				-1193		1		-90		0		-5.95		0.00		5.86

		8/24/01		4371		1		0		1		-4370																				-1042		1		151		0		-5.20		0.00		5.11

		8/27/01		4471		0		1		1		-4370																				-942		101		100		100		-4.70		0.50		5.61

		8/28/01		4421		0		1		0		51																				-992		51		-50		-50		-4.95		0.25		5.36

		8/29/01		4360		0		0		0		51																				-1053		51		-61		0		-5.25		0.25		5.66

		8/30/01		4411		0		1		0		51																				-1002		51		51		0		-5.00		0.25		5.41

		8/31/01		4401		0		0		0		51																				-1012		51		-10		0		-5.05		0.25		5.46

		9/3/01		4411		0		0		0		51																				-1002		51		10		0		-5.00		0.25		5.41

		9/4/01		4411		0		1		0		51																				-1002		51		0		0		-5.00		0.25		5.41

		9/5/01		4371		0		0		0		51																				-1042		51		-40		0		-5.20		0.25		5.61

		9/6/01		4320		0		0		0		51																				-1093		51		-51		0		-5.45		0.25		5.86

		9/7/01		4270		0		1		0		51																				-1143		51		-50		0		-5.70		0.25		6.11

		9/10/01		4260		0		1		0		51																				-1153		51		-10		0		-5.75		0.25		6.16

		9/11/01		4240		0		1		0		51																				-1173		51		-20		0		-5.85		0.25		6.26

		9/12/01		4020		0		1		0		51																				-1393		51		-220		0		-6.95		0.25		7.36

		9/13/01		3970		0		1		0		51																				-1443		51		-50		0		-7.20		0.25		7.61

		9/14/01		3970		0		1		0		51																				-1443		51		0		0		-7.20		0.25		7.61

		9/17/01		3508		1		0		0		51																				-1905		51		-462		0		-9.50		0.25		9.91

		9/18/01		3619		1		0		1		-3568																				-1794		51		111		0		-8.95		0.25		9.36

		9/19/01		3749		0		1		1		-3568																				-1664		181		130		130		-8.30		0.90		10.01

		9/20/01		3699		0		1		0		131																				-1714		131		-50		-50		-8.55		0.65		9.76

		9/21/01		3408		1		0		0		131																				-2005		131		-291		0		-10.00		0.65		11.21

		9/24/01		3709		0		0		1		-3578																				-1704		131		301		0		-8.50		0.65		9.71

		9/25/01		3709		1		0		1		-3578																				-1704		131		0		0		-8.50		0.65		9.71

		9/26/01		4000		0		0		1		-3578																				-1413		422		291		291		-7.05		2.10		11.16

		9/27/01		4130		0		0		1		-3578																				-1283		552		130		130		-6.40		2.75		11.81

		9/28/01		4210		0		0		1		-3578																				-1203		632		80		80		-6.00		3.15		12.21

		10/1/01		4220		0		1		1		-3578																				-1193		642		10		10		-5.95		3.20		12.26

		10/2/01		4200		0		0		0		622																				-1213		622		-20		-20		-6.05		3.10		12.16

		10/3/01		4180		0		1		0		622																				-1233		622		-20		0		-6.15		3.10		12.26

		10/4/01		4140		0		0		0		622																				-1273		622		-40		0		-6.35		3.10		12.45

		10/8/01		4090		0		0		0		622																				-1323		622		-50		0		-6.60		3.10		12.70

		10/9/01		4100		0		1		0		622																				-1313		622		10		0		-6.55		3.10		12.65

		10/10/01		4090		0		0		0		622																				-1323		622		-10		0		-6.60		3.10		12.70

		10/11/01		4140		0		0		0		622																				-1273		622		50		0		-6.35		3.10		12.45

		10/12/01		4100		1		0		0		622																				-1313		622		-40		0		-6.55		3.10		12.65

		10/15/01		4130		0		1		1		-3508																				-1283		622		30		0		-6.40		3.10		12.50

		10/16/01		4150		1		0		0		642																				-1263		642		20		20		-6.30		3.20		12.60

		10/17/01		4260		0		0		1		-3618																				-1153		642		110		0		-5.75		3.20		12.06

		10/18/01		4270		0		1		1		-3618																				-1143		652		10		10		-5.70		3.25		12.11

		10/19/01		4250		0		1		0		632																				-1163		632		-20		-20		-5.80		3.15		12.01

		10/22/01		4210		1		0		0		632																				-1203		632		-40		0		-6.00		3.15		12.21

		10/23/01		4320		1		0		1		-3688																				-1093		632		110		0		-5.45		3.15		11.66

		10/24/01		4411		0		1		1		-3688																				-1002		723		91		91		-5.00		3.61		12.11

		10/25/01		4431		0		1		0		743																				-982		743		20		20		-4.90		3.71		12.21

		10/26/01		4401		0		1		0		743																				-1012		743		-30		0		-5.05		3.71		12.36

		10/29/01		4330		0		0		0		743																				-1083		743		-71		0		-5.40		3.71		12.71

		10/30/01		4290		0		1		0		743																				-1123		743		-40		0		-5.60		3.71		12.91

		10/31/01		4310		1		0		0		743																				-1103		743		20		0		-5.50		3.71		12.81

		11/2/01		4411		1		0		1		-3668																				-1002		743		101		0		-5.00		3.71		12.31

		11/5/01		4491		0		0		1		-3668																				-922		823		80		80		-4.60		4.11		12.71

		11/6/01		4511		0		0		1		-3668																				-902		843		20		20		-4.50		4.20		12.81

		11/7/01		4481		0		0		1		-3668																				-932		813		-30		-30		-4.65		4.06		12.66

		11/8/01		4501		1		0		1		-3668																				-912		833		20		20		-4.55		4.15		12.76

		11/9/01		4561		0		1		1		-3668																				-852		893		60		60		-4.25		4.45		13.06

		11/12/01		4551		0		0		0		883																				-862		883		-10		-10		-4.30		4.40		13.01

		11/13/01		4611		0		0		0		883																				-802		883		60		0		-4.00		4.40		12.71

		11/14/01		4651		0		1		0		883																				-762		883		40		0		-3.80		4.40		12.51

		11/15/01		4631		0		1		0		883																				-782		883		-20		0		-3.90		4.40		12.61

		11/16/01		4571		0		0		0		883																				-842		883		-60		0		-4.20		4.40		12.91

		11/19/01		4611		0		0		0		883																				-802		883		40		0		-4.00		4.40		12.71

		11/20/01		4591		0		1		0		883																				-822		883		-20		0		-4.10		4.40		12.81

		11/21/01		4551		0		1		0		883																				-862		883		-40		0		-4.30		4.40		13.01

		11/22/01		4531		0		0		0		883																				-882		883		-20		0		-4.40		4.40		13.11

		11/23/01		4531		0		1		0		883																				-882		883		0		0		-4.40		4.40		13.11

		11/26/01		4511		0		1		0		883																				-902		883		-20		0		-4.50		4.40		13.21

		11/27/01		4421		1		0		0		883																				-992		883		-90		0		-4.95		4.40		13.66

		11/28/01		4461		0		1		1		-3578																				-952		883		40		0		-4.75		4.40		13.46

		11/29/01		4431		1		0		0		853																				-982		853		-30		-30		-4.90		4.25		13.31

		11/30/01		4511		1		0		1		-3658																				-902		853		80		0		-4.50		4.25		12.91

		12/3/01		4551		0		1		1		-3658																				-862		893		40		40		-4.30		4.45		13.11

		12/4/01		4531		0		0		0		873																				-882		873		-20		-20		-4.40		4.35		13.01

		12/5/01		4521		0		0		0		873																				-892		873		-10		0		-4.45		4.35		13.06

		12/6/01		4551		0		0		0		873																				-862		873		30		0		-4.30		4.35		12.91

		12/7/01		4541		0		0		0		873																				-872		873		-10		0		-4.35		4.35		12.96

		12/10/01		4541		0		1		0		873																				-872		873		0		0		-4.35		4.35		12.96

		12/11/01		4471		1		0		0		873																				-942		873		-70		0		-4.70		4.35		13.31

		12/12/01		4551		0		0		1		-3678																				-862		873		80		0		-4.30		4.35		12.91

		12/13/01		4551		0		0		1		-3678																				-862		873		0		0		-4.30		4.35		12.91

		12/14/01		4591		0		1		1		-3678																				-822		913		40		40		-4.10		4.55		13.11

		12/17/01		4511		0		1		0		833																				-902		833		-80		-80		-4.50		4.15		12.71

		12/18/01		4481		0		0		0		833																				-932		833		-30		0		-4.65		4.15		12.86

		12/19/01		4491		0		1		0		833																				-922		833		10		0		-4.60		4.15		12.81

		12/20/01		4411		0		0		0		833																				-1002		833		-80		0		-5.00		4.15		13.21

		12/21/01		4421		1		0		0		833																				-992		833		10		0		-4.95		4.15		13.16

		12/27/01		4471		0		0		1		-3638																				-942		833		50		0		-4.70		4.15		12.91

		12/28/01		4511		1		0		1		-3638																				-902		873		40		40		-4.50		4.35		13.11

		1/2/02		4551		0		1		1		-3638																				-862		913		40		40		-4.30		4.55		13.31

		1/3/02		4521		0		0		0		883																				-892		883		-30		-30		-4.45		4.40		13.16

		1/4/02		4521		0		0		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/7/02		4521		0		1		0		883																				-892		883		0		0		-4.45		4.40		13.16

		1/8/02		4461		0		1		0		883																				-952		883		-60		0		-4.75		4.40		13.46

		1/9/02		4220		0		1		0		883																				-1193		883		-241		0		-5.95		4.40		14.66

		1/10/02		4170		0		1		0		883																				-1243		883		-50		0		-6.20		4.40		14.91

		1/11/02		4200		0		0		0		883																				-1213		883		30		0		-6.05		4.40		14.76

		1/14/02		4220		0		0		0		883																				-1193		883		20		0		-5.95		4.40		14.66

		1/15/02		4220		0		1		0		883																				-1193		883		0		0		-5.95		4.40		14.66

		1/16/02		4210		1		0		0		883																				-1203		883		-10		0		-6.00		4.40		14.71

		1/17/02		4300		1		0		1		-3417																				-1113		883		90		0		-5.55		4.40		14.26

		1/18/02		4371		1		0		1		-3417																				-1042		954		71		71		-5.20		4.76		14.61

		1/21/02		4431		0		0		1		-3417																				-982		1014		60		60		-4.90		5.06		14.91

		1/22/02		4451		0		1		1		-3417																				-962		1034		20		20		-4.80		5.16		15.01

		1/23/02		4441		0		1		0		1024																				-972		1024		-10		-10		-4.85		5.11		14.96

		1/24/02		4330		0		1		0		1024																				-1083		1024		-111		0		-5.40		5.11		15.52

		1/25/02		4200		0		0		0		1024																				-1213		1024		-130		0		-6.05		5.11		16.17

		1/28/02		4230		0		0		0		1024																				-1183		1024		30		0		-5.90		5.11		16.02

		1/29/02		4230		0		1		0		1024																				-1183		1024		0		0		-5.90		5.11		16.02

		1/30/02		4190		0		1		0		1024																				-1223		1024		-40		0		-6.10		5.11		16.22

		1/31/02		4130		0		1		0		1024																				-1283		1024		-60		0		-6.40		5.11		16.52

		2/1/02		4070		0		1		0		1024																				-1343		1024		-60		0		-6.70		5.11		16.81

		2/4/02		4050		0		1		0		1024																				-1363		1024		-20		0		-6.80		5.11		16.91

		2/5/02		3919		0		1		0		1024																				-1494		1024		-131		0		-7.45		5.11		17.57

		2/6/02		3879		1		0		0		1024																				-1534		1024		-40		0		-7.65		5.11		17.77

		2/7/02		3960		0		1		1		-2936																				-1453		1024		81		0		-7.25		5.11		17.36

		2/8/02		3960		0		1		0		1024																				-1453		1024		0		0		-7.25		5.11		17.36

		2/11/02		3929		0		1		0		1024																				-1484		1024		-31		0		-7.40		5.11		17.52

		2/13/02		3919		0		0		0		1024																				-1494		1024		-10		0		-7.45		5.11		17.57

		2/14/02		3939		0		0		0		1024																				-1474		1024		20		0		-7.35		5.11		17.47

		2/15/02		3990		0		1		0		1024																				-1423		1024		51		0		-7.10		5.11		17.21

		2/18/02		3919		0		0		0		1024																				-1494		1024		-71		0		-7.45		5.11		17.57

		2/19/02		3919		0		1		0		1024																				-1494		1024		0		0		-7.45		5.11		17.57

		2/20/02		3819		0		1		0		1024																				-1594		1024		-100		0		-7.95		5.11		18.07

		2/21/02		3809		0		1		0		1024																				-1604		1024		-10		0		-8.00		5.11		18.12

		2/22/02		3709		1		0		0		1024																				-1704		1024		-100		0		-8.50		5.11		18.62

		2/25/02		3799		0		0		1		-2775																				-1614		1024		90		0		-8.05		5.11		18.17

		2/26/02		3809		1		0		1		-2775																				-1604		1034		10		10		-8.00		5.16		18.22

		2/27/02		3990		1		0		1		-2775																				-1423		1215		181		181		-7.10		6.06		19.12

		2/28/02		4060		0		0		1		-2775																				-1353		1285		70		70		-6.75		6.41		19.47

		3/1/02		4040		0		0		1		-2775																				-1373		1265		-20		-20		-6.85		6.31		19.37

		3/4/02		4040		0		0		1		-2775																				-1373		1265		0		0		-6.85		6.31		19.37

		3/5/02		4080		0		1		1		-2775																				-1333		1305		40		40		-6.65		6.51		19.57

		3/6/02		4050		0		0		0		1275																				-1363		1275		-30		-30		-6.80		6.36		19.42

		3/7/02		4040		1		0		0		1275																				-1373		1275		-10		0		-6.85		6.36		19.47

		3/8/02		4090		1		0		1		-2815																				-1323		1275		50		0		-6.60		6.36		19.22

		3/11/02		4170		0		0		1		-2815																				-1243		1355		80		80		-6.20		6.76		19.62

		3/12/02		4200		0		1		1		-2815																				-1213		1385		30		30		-6.05		6.91		19.77

		3/13/02		4210		0		0		0		1395																				-1203		1395		10		10		-6.00		6.96		19.82

		3/14/02		4200		0		0		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/15/02		4210		0		0		0		1395																				-1203		1395		10		0		-6.00		6.96		19.82

		3/18/02		4210		0		0		0		1395																				-1203		1395		0		0		-6.00		6.96		19.82

		3/19/02		4200		0		1		0		1395																				-1213		1395		-10		0		-6.05		6.96		19.87

		3/20/02		4200		0		1		0		1395																				-1213		1395		0		0		-6.05		6.96		19.87

		3/21/02		4170		0		1		0		1395																				-1243		1395		-30		0		-6.20		6.96		20.02

		3/22/02		4090		0		0		0		1395																				-1323		1395		-80		0		-6.60		6.96		20.42

		3/25/02		4120		0		1		0		1395																				-1293		1395		30		0		-6.45		6.96		20.27

		3/26/02		4090		0		1		0		1395																				-1323		1395		-30		0		-6.60		6.96		20.42

		3/27/02		4110		0		1		0		1395																				-1303		1395		20		0		-6.50		6.96		20.32

		3/28/02		4090		0		1		0		1395																				-1323		1395		-20		0		-6.60		6.96		20.42

		4/2/02		4040		0		1		0		1395																				-1373		1395		-50		0		-6.85		6.96		20.67

		4/3/02		4020		0		1		0		1395																				-1393		1395		-20		0		-6.95		6.96		20.76

		4/4/02		3970		0		0		0		1395																				-1443		1395		-50		0		-7.20		6.96		21.01

		4/5/02		4040		0		1		0		1395																				-1373		1395		70		0		-6.85		6.96		20.67

		4/8/02		4000		0		1		0		1395																				-1413		1395		-40		0		-7.05		6.96		20.86

		4/9/02		3960		0		0		0		1395																				-1453		1395		-40		0		-7.25		6.96		21.06

		4/10/02		3839		0		1		0		1395																				-1574		1395		-121		0		-7.85		6.96		21.67

		4/11/02		3869		0		1		0		1395																				-1544		1395		30		0		-7.70		6.96		21.52

		4/12/02		3849		0		0		0		1395																				-1564		1395		-20		0		-7.80		6.96		21.62

		4/15/02		3849		0		0		0		1395																				-1564		1395		0		0		-7.80		6.96		21.62

		4/16/02		3869		0		0		0		1395																				-1544		1395		20		0		-7.70		6.96		21.52

		4/17/02		3889		1		0		0		1395																				-1524		1395		20		0		-7.60		6.96		21.42

		4/18/02		3960		1		0		1		-2565																				-1453		1395		71		0		-7.25		6.96		21.06

		4/19/02		4010		1		0		1		-2565																				-1403		1445		50		50		-7.00		7.21		21.31

		4/22/02		4090		0		1		1		-2565																				-1323		1525		80		80		-6.60		7.61		21.71

		4/23/02		4040		0		1		0		1475																				-1373		1475		-50		-50		-6.85		7.36		21.46

		4/24/02		3960		0		1		0		1475																				-1453		1475		-80		0		-7.25		7.36		21.86

		4/26/02		3919		0		1		0		1475																				-1494		1475		-41		0		-7.45		7.36		22.07

		4/29/02		3889		0		1		0		1475																				-1524		1475		-30		0		-7.60		7.36		22.22

		4/30/02		3909		0		1		0		1475																				-1504		1475		20		0		-7.50		7.36		22.12

		5/2/02		3839		0		1		0		1475																				-1574		1475		-70		0		-7.85		7.36		22.47

		5/3/02		3699		1		0		0		1475																				-1714		1475		-140		0		-8.55		7.36		23.16

		5/6/02		3809		0		1		1		-2334																				-1604		1475		110		0		-8.00		7.36		22.62

		5/7/02		3759		0		1		0		1425																				-1654		1425		-50		-50		-8.25		7.11		22.37

		5/8/02		3729		1		0		0		1425																				-1684		1425		-30		0		-8.40		7.11		22.52

		5/9/02		3819		0		1		1		-2394																				-1594		1425		90		0		-7.95		7.11		22.07

		5/10/02		3809		0		1		0		1415																				-1604		1415		-10		-10		-8.00		7.06		22.02

		5/13/02		3759		0		1		0		1415																				-1654		1415		-50		0		-8.25		7.06		22.27

		5/14/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/15/02		3799		0		0		0		1415																				-1614		1415		40		0		-8.05		7.06		22.07

		5/16/02		3809		0		0		0		1415																				-1604		1415		10		0		-8.00		7.06		22.02

		5/17/02		3819		0		1		0		1415																				-1594		1415		10		0		-7.95		7.06		21.97

		5/20/02		3799		0		1		0		1415																				-1614		1415		-20		0		-8.05		7.06		22.07

		5/21/02		3759		0		0		0		1415																				-1654		1415		-40		0		-8.25		7.06		22.27

		5/22/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/23/02		3759		0		0		0		1415																				-1654		1415		0		0		-8.25		7.06		22.27

		5/24/02		3769		0		1		0		1415																				-1644		1415		10		0		-8.20		7.06		22.22

		5/27/02		3739		0		1		0		1415																				-1674		1415		-30		0		-8.35		7.06		22.37

		5/28/02		3729		1		0		0		1415																				-1684		1415		-10		0		-8.40		7.06		22.42

		5/29/02		3759		1		0		1		-2344																				-1654		1415		30		0		-8.25		7.06		22.27

		5/31/02		3789		0		1		1		-2344																				-1624		1445		30		30		-8.10		7.21		22.42

		6/3/02		3709		0		1		0		1365																				-1704		1365		-80		-80		-8.50		6.81		22.02

		6/4/02		3679		0		1		0		1365																				-1734		1365		-30		0		-8.65		6.81		22.17

		6/5/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/6/02		3679		0		0		0		1365																				-1734		1365		10		0		-8.65		6.81		22.17

		6/7/02		3669		0		0		0		1365																				-1744		1365		-10		0		-8.70		6.81		22.22

		6/11/02		3689		0		1		0		1365																				-1724		1365		20		0		-8.60		6.81		22.12

		6/12/02		3669		1		0		0		1365																				-1744		1365		-20		0		-8.70		6.81		22.22

		6/13/02		3699		0		1		1		-2334																				-1714		1365		30		0		-8.55		6.81		22.07

		6/14/02		3639		0		1		0		1305																				-1774		1305		-60		-60		-8.85		6.51		21.77

		6/17/02		3549		1		0		0		1305																				-1864		1305		-90		0		-9.30		6.51		22.22

		6/18/02		3609		0		1		1		-2304																				-1804		1305		60		0		-9.00		6.51		21.92

		6/19/02		3569		0		0		0		1265																				-1844		1265		-40		-40		-9.20		6.31		21.72

		6/20/02		3549		0		0		0		1265																				-1864		1265		-20		0		-9.30		6.31		21.82

		6/21/02		3589		0		0		0		1265																				-1824		1265		40		0		-9.10		6.31		21.62
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		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5393		0		0		0		0				Resultado final:				4334				"Buy and hold":				-1824								Ret(BH)		Ret(N)

		6/13/00		5413		0		1		0		0								21.62								-9.10				0		0		0		0

		6/14/00		5393		0		1		-1		5393				Nº. de negócios:				97												-20		0		-20		0

		6/15/00		5403		0		1		-1		5393																				-10		-10		10		-10

		6/16/00		5383		0		1		-1		5393																				-30		10		-20		20

		6/19/00		5413		0		1		-1		5393																				0		-20		30		-30

		6/20/00		5393		0		1		-1		5393																				-20		0		-20		20

		6/21/00		5383		0		0		-1		5393																				-30		10		-10		10

		6/23/00		5423		1		0		-1		5393																				10		-30		40		-40

		6/26/00		5453		0		1		1		-5513																				40		-60		30		-30

		6/27/00		5383		0		1		-1		5253																				-30		-130		-70		-70

		6/28/00		5313		0		0		-1		5253																				-100		-60		-70		70

		6/29/00		5383		0		0		-1		5253																				-30		-130		70		-70

		6/30/00		5393		1		0		-1		5253																				-20		-140		10		-10

		7/3/00		5443		1		0		1		-5633																				30		-190		50		-50

		7/4/00		5593		0		1		1		-5633																				180		-40		150		150

		7/5/00		5563		0		1		-1		5493																				150		-70		-30		-30

		7/6/00		5533		1		0		-1		5493																				120		-40		-30		30

		7/7/00		5624		0		0		1		-5755																				211		-131		91		-91

		7/10/00		5593		0		1		1		-5755																				180		-162		-31		-31

		7/11/00		5563		0		0		-1		5371																				150		-192		-30		-30

		7/12/00		5543		0		0		-1		5371																				130		-172		-20		20

		7/13/00		5543		0		1		-1		5371				Sharpe Ratio (SR):																130		-172		0		0

		7/14/00		5533		0		0		-1		5371				Média do retorno:								SR(BH)*:		SR(N)*:						120		-162		-10		10

		7/17/00		5533		0		1		-1		5371				-581.96		1234.79						-0.775		0.694						120		-162		0		0

		7/18/00		5543		0		1		-1		5371				Desv. padrão do retorno:																130		-172		10		-10

		7/19/00		5543		0		1		-1		5371				751.37		1778.22						SR(BH)**:		SR(N)**:						130		-172		0		0

		7/20/00		5543		0		0		-1		5371												-0.057		0.136						130		-172		0		0

		7/21/00		5553		0		0		-1		5371				Notas:																140		-182		10		-10

		7/24/00		5563		0		0		-1		5371																				150		-192		10		-10

		7/25/00		5563		0		0		-1		5371				- Ret(BH): Retorno do Buy and Hold.																150		-192		0		0

		7/26/00		5593		0		0		-1		5371				- Ret(N): Retorno da Negociação.																180		-222		30		-30

		7/27/00		5613		0		0		-1		5371				- Baseline para a SR: 0%.																200		-242		20		-20

		7/28/00		5654		0		0		-1		5371																				241		-283		41		-41

		7/31/00		5694		0		0		-1		5371																				281		-323		40		-40

		8/1/00		5694		0		0		-1		5371																				281		-323		0		0

		8/2/00		5734		0		0		-1		5371																				321		-363		40		-40

		8/3/00		5744		0		1		-1		5371																				331		-373		10		-10

		8/4/00		5744		0		0		-1		5371																				331		-373		0		0

		8/7/00		5754		0		1		-1		5371																				341		-383		10		-10

		8/8/00		5764		0		1		-1		5371																				351		-393		10		-10

		8/9/00		5774		0		1		-1		5371																				361		-403		10		-10

		8/10/00		5774		0		0		-1		5371																				361		-403		0		0

		8/11/00		5784		0		0		-1		5371																				371		-413		10		-10

		8/14/00		5814		0		1		-1		5371																				401		-443		30		-30

		8/16/00		5824		0		1		-1		5371																				411		-453		10		-10

		8/17/00		5824		0		1		-1		5371																				411		-453		0		0

		8/18/00		5834		1		0		-1		5371																				421		-463		10		-10

		8/21/00		5864		0		1		1		-6357																				451		-493		30		-30

		8/22/00		5874		0		1		-1		5391																				461		-483		10		10

		8/23/00		5874		0		1		-1		5391																				461		-483		0		0

		8/24/00		5874		0		1		-1		5391																				461		-483		0		0

		8/25/00		5884		0		1		-1		5391																				471		-493		10		-10

		8/28/00		5884		0		1		-1		5391																				471		-493		0		0

		8/29/00		5874		0		1		-1		5391																				461		-483		-10		10

		8/30/00		5864		0		0		-1		5391																				451		-473		-10		10

		8/31/00		5874		0		0		-1		5391																				461		-483		10		-10

		9/1/00		5884		0		1		-1		5391																				471		-493		10		-10

		9/4/00		5894		0		0		-1		5391																				481		-503		10		-10

		9/5/00		5914		0		0		-1		5391																				501		-523		20		-20

		9/6/00		5914		0		1		-1		5391																				501		-523		0		0

		9/7/00		5934		0		0		-1		5391																				521		-543		20		-20

		9/8/00		5924		0		0		-1		5391																				511		-533		-10		10

		9/11/00		5944		0		0		-1		5391																				531		-553		20		-20

		9/12/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/13/00		5964		0		0		-1		5391																				551		-573		10		-10

		9/14/00		5974		0		0		-1		5391																				561		-583		10		-10

		9/15/00		5974		0		0		-1		5391																				561		-583		0		0

		9/18/00		5984		0		1		-1		5391																				571		-593		10		-10

		9/19/00		5984		0		1		-1		5391																				571		-593		0		0

		9/20/00		5974		0		1		-1		5391																				561		-583		-10		10

		9/21/00		5954		0		1		-1		5391																				541		-563		-20		20

		9/22/00		5944		0		0		-1		5391																				531		-553		-10		10

		9/25/00		5954		0		0		-1		5391																				541		-563		10		-10

		9/26/00		5964		0		1		-1		5391																				551		-573		10		-10

		9/27/00		5964		0		1		-1		5391																				551		-573		0		0

		9/28/00		5954		0		0		-1		5391																				541		-563		-10		10

		9/29/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/2/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/3/00		5964		0		0		-1		5391																				551		-573		10		-10

		10/4/00		5974		0		0		-1		5391																				561		-583		10		-10

		10/6/00		5974		0		0		-1		5391																				561		-583		0		0

		10/9/00		5964		0		1		-1		5391																				551		-573		-10		10

		10/10/00		5954		0		0		-1		5391																				541		-563		-10		10

		10/11/00		5944		0		1		-1		5391																				531		-553		-10		10

		10/12/00		5924		0		1		-1		5391																				511		-533		-20		20

		10/13/00		5864		0		1		-1		5391																				451		-473		-60		60

		10/16/00		5854		0		0		-1		5391																				441		-463		-10		10

		10/17/00		5864		0		0		-1		5391																				451		-473		10		-10

		10/18/00		5854		0		1		-1		5391																				441		-463		-10		10

		10/19/00		5844		1		0		-1		5391																				431		-453		-10		10

		10/20/00		5864		0		0		1		-6337																				451		-473		20		-20

		10/23/00		5864		0		0		1		-6337																				451		-473		0		0

		10/24/00		5874		0		0		1		-6337																				461		-463		10		10

		10/25/00		5894		1		0		1		-6337																				481		-443		20		20

		10/26/00		5894		0		0		1		-6337																				481		-443		0		0

		10/27/00		5904		0		0		1		-6337																				491		-433		10		10

		10/30/00		5904		0		1		1		-6337																				491		-433		0		0

		10/31/00		5904		0		0		-1		5471																				491		-433		0		0

		11/2/00		5914		0		0		-1		5471																				501		-443		10		-10

		11/3/00		5924		0		0		-1		5471																				511		-453		10		-10

		11/6/00		5914		0		1		-1		5471																				501		-443		-10		10

		11/7/00		5914		0		1		-1		5471																				501		-443		0		0

		11/8/00		5894		0		1		-1		5471																				481		-423		-20		20

		11/9/00		5874		0		0		-1		5471																				461		-403		-20		20

		11/10/00		5874		0		1		-1		5471																				461		-403		0		0

		11/13/00		5864		0		1		-1		5471																				451		-393		-10		10

		11/14/00		5814		0		1		-1		5471																				401		-343		-50		50

		11/15/00		5824		0		0		-1		5471																				411		-353		10		-10

		11/16/00		5814		0		1		-1		5471																				401		-343		-10		10

		11/17/00		5744		1		0		-1		5471																				331		-273		-70		70

		11/20/00		5764		1		0		1		-6057																				351		-293		20		-20

		11/21/00		5804		0		1		1		-6057																				391		-253		40		40

		11/22/00		5764		0		1		-1		5471																				351		-293		-40		-40

		11/23/00		5744		0		0		-1		5471																				331		-273		-20		20

		11/24/00		5764		1		0		-1		5471																				351		-293		20		-20

		11/27/00		5794		0		1		1		-6117																				381		-323		30		-30

		11/28/00		5804		0		1		-1		5491																				391		-313		10		10

		11/29/00		5794		0		1		-1		5491																				381		-303		-10		10

		11/30/00		5764		0		0		-1		5491																				351		-273		-30		30

		12/4/00		5754		0		1		-1		5491																				341		-263		-10		10

		12/5/00		5734		0		1		-1		5491																				321		-243		-20		20

		12/6/00		5463		0		0		-1		5491																				50		28		-271		271

		12/7/00		5644		1		0		-1		5491																				231		-153		181		-181

		12/11/00		5714		0		1		1		-5937																				301		-223		70		-70

		12/12/00		5714		0		1		-1		5491																				301		-223		0		0

		12/13/00		5684		0		0		-1		5491																				271		-193		-30		30

		12/14/00		5654		0		1		-1		5491																				241		-163		-30		30

		12/15/00		5624		0		1		-1		5491																				211		-133		-30		30

		12/18/00		5613		0		1		-1		5491																				200		-122		-11		11

		12/19/00		5563		0		0		-1		5491																				150		-72		-50		50

		12/20/00		5563		0		1		-1		5491																				150		-72		0		0

		12/21/00		5523		0		0		-1		5491																				110		-32		-40		40

		12/22/00		5563		0		0		-1		5491																				150		-72		40		-40

		12/27/00		5543		1		0		-1		5491																				130		-52		-20		20

		12/28/00		5573		0		1		1		-5655																				160		-82		30		-30

		12/29/00		5563		1		0		-1		5471																				150		-92		-10		-10

		1/2/01		5613		0		0		1		-5755																				200		-142		50		-50

		1/3/01		5624		0		1		1		-5755																				211		-131		11		11

		1/4/01		5694		0		0		-1		5633																				281		-61		70		70

		1/5/01		5694		0		1		-1		5633																				281		-61		0		0

		1/8/01		5654		0		0		-1		5633																				241		-21		-40		40

		1/9/01		5664		0		1		-1		5633																				251		-31		10		-10

		1/10/01		5634		0		1		-1		5633																				221		-1		-30		30

		1/11/01		5543		0		0		-1		5633																				130		90		-91		91

		1/12/01		5533		1		0		-1		5633																				120		100		-10		10

		1/15/01		5573		0		0		1		-5513																				160		60		40		-40

		1/16/01		5563		0		1		1		-5513																				150		50		-10		-10

		1/17/01		5553		0		0		-1		5593																				140		40		-10		-10

		1/18/01		5583		1		0		-1		5593																				170		10		30		-30

		1/19/01		5613		1		0		1		-5633																				200		-20		30		-30

		1/22/01		5664		0		0		1		-5633																				251		31		51		51

		1/23/01		5684		0		1		1		-5633																				271		51		20		20

		1/24/01		5443		0		0		-1		5253																				30		-190		-241		-241

		1/25/01		5483		0		0		-1		5253																				70		-230		40		-40

		1/26/01		5443		1		0		-1		5253																				30		-190		-40		40

		1/29/01		5624		0		1		1		-5995																				211		-371		181		-181

		1/30/01		5563		0		0		-1		5131																				150		-432		-61		-61

		1/31/01		5613		0		0		-1		5131																				200		-482		50		-50

		2/1/01		5684		0		1		-1		5131																				271		-553		71		-71

		2/2/01		5654		1		0		-1		5131																				241		-523		-30		30

		2/5/01		5664		0		0		1		-6197																				251		-533		10		-10

		2/6/01		5714		0		0		1		-6197																				301		-483		50		50

		2/7/01		5714		0		0		1		-6197																				301		-483		0		0

		2/8/01		5714		0		1		1		-6197																				301		-483		0		0

		2/9/01		5704		0		1		-1		5211																				291		-493		-10		-10

		2/12/01		5613		1		0		-1		5211																				200		-402		-91		91

		2/13/01		5684		0		0		1		-6157																				271		-473		71		-71

		2/14/01		5694		0		1		1		-6157																				281		-463		10		10

		2/15/01		5694		0		1		-1		5231																				281		-463		0		0

		2/16/01		5684		0		1		-1		5231																				271		-453		-10		10

		2/19/01		5513		0		1		-1		5231																				100		-282		-171		171

		2/20/01		5593		0		1		-1		5231																				180		-362		80		-80

		2/21/01		5563		0		1		-1		5231																				150		-332		-30		30

		2/22/01		5573		0		1		-1		5231																				160		-342		10		-10

		2/23/01		5553		0		0		-1		5231																				140		-322		-20		20

		2/26/01		5493		0		1		-1		5231																				80		-262		-60		60

		2/28/01		5443		1		0		-1		5231																				30		-212		-50		50

		3/1/01		5563		0		0		1		-5895																				150		-332		120		-120

		3/2/01		5624		0		1		1		-5895																				211		-271		61		61

		3/5/01		5483		0		1		-1		5071																				70		-412		-141		-141

		3/6/01		5363		0		1		-1		5071																				-50		-292		-120		120

		3/7/01		5303		0		1		-1		5071																				-110		-232		-60		60

		3/8/01		5243		0		1		-1		5071																				-170		-172		-60		60

		3/9/01		5223		0		1		-1		5071																				-190		-152		-20		20

		3/12/01		5162		0		0		-1		5071																				-251		-91		-61		61

		3/13/01		5223		0		0		-1		5071																				-190		-152		61		-61

		3/14/01		5273		0		1		-1		5071																				-140		-202		50		-50

		3/15/01		5192		0		1		-1		5071																				-221		-121		-81		81

		3/16/01		5132		0		1		-1		5071																				-281		-61		-60		60

		3/19/01		5072		0		1		-1		5071																				-341		-1		-60		60

		3/20/01		5012		1		0		-1		5071																				-401		59		-60		60

		3/21/01		5042		0		0		1		-5013																				-371		29		30		-30

		3/22/01		5032		0		1		1		-5013																				-381		19		-10		-10

		3/23/01		5012		0		0		-1		5011																				-401		-1		-20		-20

		3/26/01		5032		1		0		-1		5011																				-381		-21		20		-20

		3/27/01		5112		0		1		1		-5213																				-301		-101		80		-80

		3/28/01		5002		1		0		-1		4791																				-411		-211		-110		-110

		3/29/01		5092		0		0		1		-5393																				-321		-301		90		-90

		3/30/01		5122		1		0		1		-5393																				-291		-271		30		30

		4/2/01		5162		0		1		1		-5393																				-251		-231		40		40

		4/3/01		5102		0		0		-1		4811																				-311		-291		-60		-60

		4/4/01		5082		0		0		-1		4811																				-331		-271		-20		20

		4/5/01		5132		1		0		-1		4811																				-281		-321		50		-50

		4/6/01		5132		0		0		1		-5453																				-281		-321		0		0

		4/9/01		5062		0		1		1		-5453																				-351		-391		-70		-70

		4/10/01		5022		0		0		-1		4591																				-391		-431		-40		-40

		4/11/01		5052		0		1		-1		4591																				-361		-461		30		-30

		4/12/01		4992		1		0		-1		4591																				-421		-401		-60		60

		4/17/01		5012		0		1		1		-5433																				-401		-421		20		-20

		4/18/01		5022		1		0		-1		4611																				-391		-411		10		10

		4/19/01		5132		0		1		1		-5653																				-281		-521		110		-110

		4/20/01		5162		0		0		-1		4671																				-251		-491		30		30

		4/23/01		5112		0		1		-1		4671																				-301		-441		-50		50

		4/24/01		5002		0		1		-1		4671																				-411		-331		-110		110

		4/26/01		5022		0		1		-1		4671																				-391		-351		20		-20

		4/27/01		4912		0		1		-1		4671																				-501		-241		-110		110

		4/30/01		4832		0		0		-1		4671																				-581		-161		-80		80

		5/2/01		4832		0		0		-1		4671																				-581		-161		0		0

		5/3/01		4872		0		1		-1		4671																				-541		-201		40		-40

		5/4/01		4932		0		0		-1		4671																				-481		-261		60		-60

		5/7/01		4932		0		0		-1		4671																				-481		-261		0		0

		5/8/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/9/01		4932		0		0		-1		4671																				-481		-261		-10		10

		5/10/01		4942		0		0		-1		4671																				-471		-271		10		-10

		5/11/01		4962		0		0		-1		4671																				-451		-291		20		-20

		5/14/01		4932		0		1		-1		4671																				-481		-261		-30		30

		5/15/01		4902		1		0		-1		4671																				-511		-231		-30		30

		5/16/01		4912		0		0		1		-5153																				-501		-241		10		-10

		5/17/01		4922		0		1		1		-5153																				-491		-231		10		10

		5/18/01		4882		0		1		-1		4611																				-531		-271		-40		-40

		5/21/01		4812		0		0		-1		4611																				-601		-201		-70		70

		5/22/01		4842		0		0		-1		4611																				-571		-231		30		-30

		5/23/01		4781		0		1		-1		4611																				-632		-170		-61		61

		5/24/01		4721		0		1		-1		4611																				-692		-110		-60		60

		5/25/01		4611		0		0		-1		4611																				-802		0		-110		110

		5/28/01		4651		0		0		-1		4611																				-762		-40		40		-40

		5/29/01		4641		0		0		-1		4611																				-772		-30		-10		10

		5/30/01		4641		0		0		-1		4611																				-772		-30		0		0

		5/31/01		4681		0		1		-1		4611																				-732		-70		40		-40

		6/1/01		4711		0		1		-1		4611																				-702		-100		30		-30

		6/4/01		4601		0		0		-1		4611																				-812		10		-110		110

		6/5/01		4601		0		0		-1		4611																				-812		10		0		0

		6/6/01		4591		0		1		-1		4611																				-822		20		-10		10

		6/7/01		4571		0		1		-1		4611																				-842		40		-20		20

		6/8/01		4501		0		0		-1		4611																				-912		110		-70		70

		6/11/01		4511		0		1		-1		4611																				-902		100		10		-10

		6/12/01		4481		0		1		-1		4611																				-932		130		-30		30

		6/13/01		4461		0		0		-1		4611																				-952		150		-20		20

		6/15/01		4461		0		1		-1		4611																				-952		150		0		0

		6/18/01		4451		0		1		-1		4611																				-962		160		-10		10

		6/19/01		4310		1		0		-1		4611																				-1103		301		-141		141

		6/20/01		4350		0		1		1		-4089																				-1063		261		40		-40

		6/21/01		4330		0		1		-1		4571																				-1083		241		-20		-20

		6/22/01		4280		0		0		-1		4571																				-1133		291		-50		50

		6/25/01		4230		0		0		-1		4571																				-1183		341		-50		50

		6/26/01		4210		0		0		-1		4571																				-1203		361		-20		20

		6/27/01		4260		0		1		-1		4571																				-1153		311		50		-50

		6/28/01		4240		1		0		-1		4571																				-1173		331		-20		20

		6/29/01		4340		1		0		1		-4109																				-1073		231		100		-100

		7/2/01		4411		0		1		1		-4109																				-1002		302		71		71

		7/3/01		4661		0		1		-1		5213																				-752		552		250		250

		7/4/01		4501		0		0		-1		5213																				-912		712		-160		160

		7/5/01		4571		0		1		-1		5213																				-842		642		70		-70

		7/6/01		4621		0		1		-1		5213																				-792		592		50		-50

		7/9/01		4411		0		1		-1		5213																				-1002		802		-210		210

		7/10/01		4340		0		0		-1		5213																				-1073		873		-71		71

		7/11/01		4320		0		1		-1		5213																				-1093		893		-20		20

		7/12/01		4360		0		1		-1		5213																				-1053		853		40		-40

		7/13/01		4310		0		1		-1		5213																				-1103		903		-50		50

		7/16/01		4290		0		1		-1		5213																				-1123		923		-20		20

		7/17/01		4230		0		1		-1		5213																				-1183		983		-60		60

		7/18/01		4170		0		1		-1		5213																				-1243		1043		-60		60

		7/19/01		4170		1		0		-1		5213																				-1243		1043		0		0

		7/20/01		4230		0		1		1		-3247																				-1183		983		60		-60

		7/23/01		4190		0		1		-1		5133																				-1223		943		-40		-40

		7/24/01		4110		0		1		-1		5133																				-1303		1023		-80		80

		7/25/01		4200		0		0		-1		5133																				-1213		933		90		-90

		7/26/01		4240		1		0		-1		5133																				-1173		893		40		-40

		7/27/01		4310		1		0		1		-3487																				-1103		823		70		-70

		7/30/01		4411		0		0		1		-3487																				-1002		924		101		101

		7/31/01		4421		0		0		1		-3487																				-992		934		10		10

		8/1/01		4431		0		0		1		-3487																				-982		944		10		10

		8/2/01		4441		0		0		1		-3487																				-972		954		10		10

		8/3/01		4441		0		0		1		-3487																				-972		954		0		0

		8/6/01		4451		0		0		1		-3487																				-962		964		10		10

		8/7/01		4461		0		0		1		-3487																				-952		974		10		10

		8/8/01		4451		0		0		1		-3487																				-962		964		-10		-10

		8/9/01		4441		0		0		1		-3487																				-972		954		-10		-10

		8/10/01		4461		0		1		1		-3487																				-952		974		20		20

		8/13/01		4441		0		0		-1		5395																				-972		954		-20		-20

		8/14/01		4461		0		0		-1		5395																				-952		934		20		-20

		8/16/01		4491		0		1		-1		5395																				-922		904		30		-30

		8/17/01		4461		0		1		-1		5395																				-952		934		-30		30

		8/20/01		4441		0		1		-1		5395																				-972		954		-20		20

		8/21/01		4350		0		0		-1		5395																				-1063		1045		-91		91

		8/22/01		4310		0		1		-1		5395																				-1103		1085		-40		40

		8/23/01		4220		1		0		-1		5395																				-1193		1175		-90		90

		8/24/01		4371		1		0		1		-3347																				-1042		1024		151		-151

		8/27/01		4471		0		1		1		-3347																				-942		1124		100		100

		37131		4421		0		1		-1		5495																				-992		1074		-50		-50

		37132		4360		0		0		-1		5495																				-1053		1135		-61		61

		37133		4411		0		1		-1		5495																				-1002		1084		51		-51

		37134		4401		0		0		-1		5495																				-1012		1094		-10		10

		37137		4411		0		0		-1		5495																				-1002		1084		10		-10

		37138		4411		0		1		-1		5495																				-1002		1084		0		0

		37139		4371		0		0		-1		5495																				-1042		1124		-40		40

		37140		4320		0		0		-1		5495																				-1093		1175		-51		51

		37141		4270		0		1		-1		5495																				-1143		1225		-50		50

		37144		4260		0		1		-1		5495																				-1153		1235		-10		10

		37145		4240		0		1		-1		5495																				-1173		1255		-20		20

		37146		4020		0		1		-1		5495																				-1393		1475		-220		220

		37147		3970		0		1		-1		5495																				-1443		1525		-50		50

		37148		3970		0		1		-1		5495																				-1443		1525		0		0

		37151		3508		1		0		-1		5495																				-1905		1987		-462		462

		37152		3619		1		0		1		-1743																				-1794		1876		111		-111

		37153		3749		0		1		1		-1743																				-1664		2006		130		130

		37154		3699		0		1		-1		5655																				-1714		1956		-50		-50

		37155		3408		1		0		-1		5655																				-2005		2247		-291		291

		37158		3709		0		0		1		-1763																				-1704		1946		301		-301

		37159		3709		1		0		1		-1763																				-1704		1946		0		0

		37160		4000		0		0		1		-1763																				-1413		2237		291		291

		37161		4130		0		0		1		-1763																				-1283		2367		130		130

		37162		4210		0		0		1		-1763																				-1203		2447		80		80

		37165		4220		0		1		1		-1763																				-1193		2457		10		10

		37166		4200		0		0		-1		6637																				-1213		2437		-20		-20

		37167		4180		0		1		-1		6637																				-1233		2457		-20		20

		37168		4140		0		0		-1		6637																				-1273		2497		-40		40

		37172		4090		0		0		-1		6637																				-1323		2547		-50		50

		37173		4100		0		1		-1		6637																				-1313		2537		10		-10

		37174		4090		0		0		-1		6637																				-1323		2547		-10		10

		37175		4140		0		0		-1		6637																				-1273		2497		50		-50

		37176		4100		1		0		-1		6637																				-1313		2537		-40		40

		37179		4130		0		1		1		-1623																				-1283		2507		30		-30

		37180		4150		1		0		-1		6677																				-1263		2527		20		20

		37181		4260		0		0		1		-1843																				-1153		2417		110		-110

		37182		4270		0		1		1		-1843																				-1143		2427		10		10

		37183		4250		0		1		-1		6657																				-1163		2407		-20		-20

		37186		4210		1		0		-1		6657																				-1203		2447		-40		40

		37187		4320		1		0		1		-1983																				-1093		2337		110		-110

		37188		4411		0		1		1		-1983																				-1002		2428		91		91

		37189		4431		0		1		-1		6879																				-982		2448		20		20

		37190		4401		0		1		-1		6879																				-1012		2478		-30		30

		37193		4330		0		0		-1		6879																				-1083		2549		-71		71

		37194		4290		0		1		-1		6879																				-1123		2589		-40		40

		37195		4310		1		0		-1		6879																				-1103		2569		20		-20

		37197		4411		1		0		1		-1943																				-1002		2468		101		-101

		37200		4491		0		0		1		-1943																				-922		2548		80		80

		37201		4511		0		0		1		-1943																				-902		2568		20		20

		37202		4481		0		0		1		-1943																				-932		2538		-30		-30

		37203		4501		1		0		1		-1943																				-912		2558		20		20

		37204		4561		0		1		1		-1943																				-852		2618		60		60

		37207		4551		0		0		-1		7159																				-862		2608		-10		-10

		37208		4611		0		0		-1		7159																				-802		2548		60		-60

		37209		4651		0		1		-1		7159																				-762		2508		40		-40

		37210		4631		0		1		-1		7159																				-782		2528		-20		20

		37211		4571		0		0		-1		7159																				-842		2588		-60		60

		37214		4611		0		0		-1		7159																				-802		2548		40		-40

		37215		4591		0		1		-1		7159																				-822		2568		-20		20

		37216		4551		0		1		-1		7159																				-862		2608		-40		40

		37217		4531		0		0		-1		7159																				-882		2628		-20		20

		37218		4531		0		1		-1		7159																				-882		2628		0		0

		37221		4511		0		1		-1		7159																				-902		2648		-20		20

		37222		4421		1		0		-1		7159																				-992		2738		-90		90

		37223		4461		0		1		1		-1763																				-952		2698		40		-40

		37224		4431		1		0		-1		7099																				-982		2668		-30		-30

		37225		4511		1		0		1		-1923																				-902		2588		80		-80

		37228		4551		0		1		1		-1923																				-862		2628		40		40

		37229		4531		0		0		-1		7139																				-882		2608		-20		-20

		37230		4521		0		0		-1		7139																				-892		2618		-10		10

		37231		4551		0		0		-1		7139																				-862		2588		30		-30

		37232		4541		0		0		-1		7139																				-872		2598		-10		10

		37235		4541		0		1		-1		7139																				-872		2598		0		0

		37236		4471		1		0		-1		7139																				-942		2668		-70		70

		37237		4551		0		0		1		-1963																				-862		2588		80		-80

		37238		4551		0		0		1		-1963																				-862		2588		0		0

		37239		4591		0		1		1		-1963																				-822		2628		40		40

		37242		4511		0		1		-1		7059																				-902		2548		-80		-80

		37243		4481		0		0		-1		7059																				-932		2578		-30		30

		37244		4491		0		1		-1		7059																				-922		2568		10		-10

		37245		4411		0		0		-1		7059																				-1002		2648		-80		80

		37246		4421		1		0		-1		7059																				-992		2638		10		-10

		37252		4471		0		0		1		-1883																				-942		2588		50		-50

		37253		4511		1		0		1		-1883																				-902		2628		40		40

		37258		4551		0		1		1		-1883																				-862		2668		40		40

		37259		4521		0		0		-1		7159																				-892		2638		-30		-30

		37260		4521		0		0		-1		7159																				-892		2638		0		0

		37263		4521		0		1		-1		7159																				-892		2638		0		0

		37264		4461		0		1		-1		7159																				-952		2698		-60		60

		37265		4220		0		1		-1		7159																				-1193		2939		-241		241

		37266		4170		0		1		-1		7159																				-1243		2989		-50		50

		37267		4200		0		0		-1		7159																				-1213		2959		30		-30

		37270		4220		0		0		-1		7159																				-1193		2939		20		-20

		37271		4220		0		1		-1		7159																				-1193		2939		0		0

		37272		4210		1		0		-1		7159																				-1203		2949		-10		10

		37273		4300		1		0		1		-1441																				-1113		2859		90		-90

		37274		4371		1		0		1		-1441																				-1042		2930		71		71

		37277		4431		0		0		1		-1441																				-982		2990		60		60

		37278		4451		0		1		1		-1441																				-962		3010		20		20

		37279		4441		0		1		-1		7441																				-972		3000		-10		-10

		37280		4330		0		1		-1		7441																				-1083		3111		-111		111

		37281		4200		0		0		-1		7441																				-1213		3241		-130		130

		37284		4230		0		0		-1		7441																				-1183		3211		30		-30

		37285		4230		0		1		-1		7441																				-1183		3211		0		0

		37286		4190		0		1		-1		7441																				-1223		3251		-40		40

		37287		4130		0		1		-1		7441																				-1283		3311		-60		60

		37288		4070		0		1		-1		7441																				-1343		3371		-60		60

		37291		4050		0		1		-1		7441																				-1363		3391		-20		20

		37292		3919		0		1		-1		7441																				-1494		3522		-131		131

		37293		3879		1		0		-1		7441																				-1534		3562		-40		40

		37294		3960		0		1		1		-479																				-1453		3481		81		-81

		37295		3960		0		1		-1		7441																				-1453		3481		0		0

		37298		3929		0		1		-1		7441																				-1484		3512		-31		31

		37300		3919		0		0		-1		7441																				-1494		3522		-10		10

		37301		3939		0		0		-1		7441																				-1474		3502		20		-20

		37302		3990		0		1		-1		7441																				-1423		3451		51		-51

		37305		3919		0		0		-1		7441																				-1494		3522		-71		71

		37306		3919		0		1		-1		7441																				-1494		3522		0		0

		37307		3819		0		1		-1		7441																				-1594		3622		-100		100

		37308		3809		0		1		-1		7441																				-1604		3632		-10		10

		37309		3709		1		0		-1		7441																				-1704		3732		-100		100

		37312		3799		0		0		1		-157																				-1614		3642		90		-90

		37313		3809		1		0		1		-157																				-1604		3652		10		10

		37314		3990		1		0		1		-157																				-1423		3833		181		181

		37315		4060		0		0		1		-157																				-1353		3903		70		70

		37316		4040		0		0		1		-157																				-1373		3883		-20		-20

		37319		4040		0		0		1		-157																				-1373		3883		0		0

		37320		4080		0		1		1		-157																				-1333		3923		40		40

		37321		4050		0		0		-1		7943																				-1363		3893		-30		-30

		37322		4040		1		0		-1		7943																				-1373		3903		-10		10

		37323		4090		1		0		1		-237																				-1323		3853		50		-50

		37326		4170		0		0		1		-237																				-1243		3933		80		80

		37327		4200		0		1		1		-237																				-1213		3963		30		30

		37328		4210		0		0		-1		8183																				-1203		3973		10		10

		37329		4200		0		0		-1		8183																				-1213		3983		-10		10

		37330		4210		0		0		-1		8183																				-1203		3973		10		-10

		37333		4210		0		0		-1		8183																				-1203		3973		0		0

		37334		4200		0		1		-1		8183																				-1213		3983		-10		10

		37335		4200		0		1		-1		8183																				-1213		3983		0		0

		37336		4170		0		1		-1		8183																				-1243		4013		-30		30

		37337		4090		0		0		-1		8183																				-1323		4093		-80		80

		37340		4120		0		1		-1		8183																				-1293		4063		30		-30

		37341		4090		0		1		-1		8183																				-1323		4093		-30		30

		37342		4110		0		1		-1		8183																				-1303		4073		20		-20

		37343		4090		0		1		-1		8183																				-1323		4093		-20		20

		37348		4040		0		1		-1		8183																				-1373		4143		-50		50

		37349		4020		0		1		-1		8183																				-1393		4163		-20		20

		37350		3970		0		0		-1		8183																				-1443		4213		-50		50

		37351		4040		0		1		-1		8183																				-1373		4143		70		-70

		37354		4000		0		1		-1		8183																				-1413		4183		-40		40

		37355		3960		0		0		-1		8183																				-1453		4223		-40		40

		37356		3839		0		1		-1		8183																				-1574		4344		-121		121

		37357		3869		0		1		-1		8183																				-1544		4314		30		-30

		37358		3849		0		0		-1		8183																				-1564		4334		-20		20

		37361		3849		0		0		-1		8183																				-1564		4334		0		0

		37362		3869		0		0		-1		8183																				-1544		4314		20		-20

		37363		3889		1		0		-1		8183																				-1524		4294		20		-20

		37364		3960		1		0		1		263																				-1453		4223		71		-71

		37365		4010		1		0		1		263																				-1403		4273		50		50

		37368		4090		0		1		1		263																				-1323		4353		80		80

		37369		4040		0		1		-1		8343																				-1373		4303		-50		-50

		37370		3960		0		1		-1		8343																				-1453		4383		-80		80

		37372		3919		0		1		-1		8343																				-1494		4424		-41		41

		37375		3889		0		1		-1		8343																				-1524		4454		-30		30

		37376		3909		0		1		-1		8343																				-1504		4434		20		-20

		37378		3839		0		1		-1		8343																				-1574		4504		-70		70

		37379		3699		1		0		-1		8343																				-1714		4644		-140		140

		37382		3809		0		1		1		725																				-1604		4534		110		-110

		37383		3759		0		1		-1		8243																				-1654		4484		-50		-50

		37384		3729		1		0		-1		8243																				-1684		4514		-30		30

		37385		3819		0		1		1		605																				-1594		4424		90		-90

		37386		3809		0		1		-1		8223																				-1604		4414		-10		-10

		37389		3759		0		1		-1		8223																				-1654		4464		-50		50

		37390		3759		0		0		-1		8223																				-1654		4464		0		0

		37391		3799		0		0		-1		8223																				-1614		4424		40		-40

		37392		3809		0		0		-1		8223																				-1604		4414		10		-10

		37393		3819		0		1		-1		8223																				-1594		4404		10		-10

		37396		3799		0		1		-1		8223																				-1614		4424		-20		20

		37397		3759		0		0		-1		8223																				-1654		4464		-40		40

		37398		3759		0		0		-1		8223																				-1654		4464		0		0

		37399		3759		0		0		-1		8223																				-1654		4464		0		0

		37400		3769		0		1		-1		8223																				-1644		4454		10		-10

		37403		3739		0		1		-1		8223																				-1674		4484		-30		30

		37404		3729		1		0		-1		8223																				-1684		4494		-10		10

		37405		3759		1		0		1		705																				-1654		4464		30		-30

		37407		3789		0		1		1		705																				-1624		4494		30		30

		37410		3709		0		1		-1		8123																				-1704		4414		-80		-80

		37411		3679		0		1		-1		8123																				-1734		4444		-30		30

		37412		3669		0		0		-1		8123																				-1744		4454		-10		10

		37413		3679		0		0		-1		8123																				-1734		4444		10		-10

		37414		3669		0		0		-1		8123																				-1744		4454		-10		10

		37418		3689		0		1		-1		8123																				-1724		4434		20		-20

		37419		3669		1		0		-1		8123																				-1744		4454		-20		20

		37420		3699		0		1		1		725																				-1714		4424		30		-30

		37421		3639		0		1		-1		8003																				-1774		4364		-60		-60

		37424		3549		1		0		-1		8003																				-1864		4454		-90		90

		37425		3609		0		1		1		785																				-1804		4394		60		-60

		37426		3569		0		0		-1		7923																				-1844		4354		-40		-40

		37427		3549		0		0		-1		7923																				-1864		4374		-20		20

		37428		3589		0		0		0		4334																				-1824		4334		40		-40





BCP2

		



Buy and hold

Negociação



Brisa1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		8420		0		0		0		0				Resultado final:				3337				"Buy and hold":				2997								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		8551		0		1		0		0								16.64								14.95				0		0		0		0		0.00		0.00		0.00

		6/14/00		8470		0		0		0		0				Nº. de negócios:				84												-81		0		-81		0		-0.40		0.00		0.00

		6/15/00		8480		0		1		0		0																				-71		0		10		0		-0.35		0.00		-0.05

		6/16/00		8380		1		0		0		0																				-171		0		-100		0		-0.85		0.00		0.45

		6/19/00		8711		1		0		1		-8711																				160		0		331		0		0.80		0.00		-1.20

		6/20/00		8921		0		1		1		-8711																				370		210		210		210		1.85		1.05		-0.15

		6/21/00		8771		1		0		0		60																				220		60		-150		-150		1.10		0.30		-0.90

		6/23/00		8831		0		0		1		-8771																				280		60		60		0		1.40		0.30		-1.20

		6/26/00		8821		0		0		1		-8771																				270		50		-10		-10		1.35		0.25		-1.25

		6/27/00		8781		0		0		1		-8771																				230		10		-40		-40		1.15		0.05		-1.45

		6/28/00		8771		1		0		1		-8771																				220		0		-10		-10		1.10		0.00		-1.50

		6/29/00		9022		0		0		1		-8771																				471		251		251		251		2.35		1.25		-0.25

		6/30/00		8982		1		0		1		-8771																				431		211		-40		-40		2.15		1.05		-0.45

		7/3/00		9022		1		0		1		-8771																				471		251		40		40		2.35		1.25		-0.25

		7/4/00		9122		0		0		1		-8771																				571		351		100		100		2.85		1.75		0.25

		7/5/00		9042		1		0		1		-8771																				491		271		-80		-80		2.45		1.35		-0.15

		7/6/00		9092		1		0		1		-8771																				541		321		50		50		2.70		1.60		0.10

		7/7/00		9272		1		0		1		-8771				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						721		501		180		180		3.60		2.50		1.00

		7/10/00		9573		0		1		1		-8771				10073				0.0075366721						1.27						1022		802		301		301		5.10		4.00		2.50

		7/11/00		9493		0		0		0		722																				942		722		-80		-80		4.70		3.60		2.10

		7/12/00		9533		1		0		0		722																				982		722		40		0		4.90		3.60		1.90

		7/13/00		9603		0		0		1		-8881				Sharpe Ratio (SR):																1052		722		70		0		5.25		3.60		1.55

		7/14/00		9633		0		0		1		-8881				Média do retorno:								SR(BH)*:		SR(N)*:						1082		752		30		30		5.40		3.75		1.70

		7/17/00		9583		0		0		1		-8881				1525.43		2000.70						2.353		2.294						1032		702		-50		-50		5.15		3.50		1.45

		7/18/00		9523		1		0		1		-8881				Desv. padrão do retorno:																972		642		-60		-60		4.85		3.20		1.15

		7/19/00		9623		0		0		1		-8881				648.20		872.23						SR(BH)**:		SR(N)**:						1072		742		100		100		5.35		3.70		1.65

		7/20/00		9543		0		0		1		-8881												0.048		0.071						992		662		-80		-80		4.95		3.30		1.25

		7/21/00		9543		1		0		1		-8881				Notas:																992		662		0		0		4.95		3.30		1.25

		7/24/00		9533		1		0		1		-8881																				982		652		-10		-10		4.90		3.25		1.20

		7/25/00		9563		0		1		1		-8881				- Ret(BH): Retorno do Buy and Hold.																1012		682		30		30		5.05		3.40		1.35

		7/26/00		9523		1		0		0		642				- Ret(N): Retorno da Negociação.																972		642		-40		-40		4.85		3.20		1.15

		7/27/00		9573		0		0		1		-8931				- Baseline para a SR: 0%.																1022		642		50		0		5.10		3.20		0.90

		7/28/00		9623		1		0		1		-8931																				1072		692		50		50		5.35		3.45		1.15

		7/31/00		9753		0		0		1		-8931																				1202		822		130		130		6.00		4.10		1.80

		8/1/00		9773		1		0		1		-8931																				1222		842		20		20		6.10		4.20		1.90

		8/2/00		9974		0		0		1		-8931																				1423		1043		201		201		7.10		5.20		2.90

		8/3/00		9944		0		1		1		-8931																				1393		1013		-30		-30		6.95		5.05		2.75

		8/4/00		9884		0		1		0		953																				1333		953		-60		-60		6.65		4.75		2.45

		8/7/00		9743		0		0		0		953																				1192		953		-141		0		5.95		4.75		3.16

		8/8/00		9633		0		1		0		953																				1082		953		-110		0		5.40		4.75		3.71

		8/9/00		9543		1		0		0		953																				992		953		-90		0		4.95		4.75		4.15

		8/10/00		9583		0		0		1		-8630																				1032		953		40		0		5.15		4.75		3.96

		8/11/00		9553		1		0		1		-8630																				1002		923		-30		-30		5.00		4.60		3.81

		8/14/00		9563		0		1		1		-8630																				1012		933		10		10		5.05		4.65		3.86

		8/16/00		9523		0		0		0		893																				972		893		-40		-40		4.85		4.45		3.66

		8/17/00		9483		0		1		0		893																				932		893		-40		0		4.65		4.45		3.86

		8/18/00		9423		1		0		0		893																				872		893		-60		0		4.35		4.45		4.15

		8/21/00		9393		1		0		1		-8500																				842		893		-30		0		4.20		4.45		4.30

		8/22/00		9373		0		1		1		-8500																				822		873		-20		-20		4.10		4.35		4.20

		8/23/00		9292		0		0		0		792																				741		792		-81		-81		3.70		3.95		3.80

		8/24/00		9172		0		0		0		792																				621		792		-120		0		3.10		3.95		4.40

		8/25/00		9152		1		0		0		792																				601		792		-20		0		3.00		3.95		4.50

		8/28/00		9373		1		0		1		-8581																				822		792		221		0		4.10		3.95		3.40

		8/29/00		9523		0		1		1		-8581																				972		942		150		150		4.85		4.70		4.15

		8/30/00		9433		0		1		0		852																				882		852		-90		-90		4.40		4.25		3.70

		8/31/00		9393		0		1		0		852																				842		852		-40		0		4.20		4.25		3.90

		9/1/00		9423		1		0		0		852																				872		852		30		0		4.35		4.25		3.75

		9/4/00		9493		1		0		1		-8641																				942		852		70		0		4.70		4.25		3.40

		9/5/00		9824		0		1		1		-8641																				1273		1183		331		331		6.35		5.90		5.05

		9/6/00		9633		1		0		0		992																				1082		992		-191		-191		5.40		4.95		4.10

		9/7/00		9733		0		0		1		-8741																				1182		992		100		0		5.90		4.95		3.60

		9/8/00		9773		0		1		1		-8741																				1222		1032		40		40		6.10		5.15		3.80

		9/11/00		9723		0		1		0		982																				1172		982		-50		-50		5.85		4.90		3.55

		9/12/00		9623		1		0		0		982																				1072		982		-100		0		5.35		4.90		4.05

		9/13/00		9653		0		0		1		-8671																				1102		982		30		0		5.50		4.90		3.90

		9/14/00		9593		1		0		1		-8671																				1042		922		-60		-60		5.20		4.60		3.60

		9/15/00		9723		0		0		1		-8671																				1172		1052		130		130		5.85		5.25		4.24

		9/18/00		9643		0		0		1		-8671																				1092		972		-80		-80		5.45		4.85		3.85

		9/19/00		9623		0		1		1		-8671																				1072		952		-20		-20		5.35		4.75		3.75

		9/20/00		9503		0		0		0		832																				952		832		-120		-120		4.75		4.15		3.15

		9/21/00		9473		0		0		0		832																				922		832		-30		0		4.60		4.15		3.30

		9/22/00		9352		1		0		0		832																				801		832		-121		0		4.00		4.15		3.90

		9/25/00		9433		1		0		1		-8601																				882		832		81		0		4.40		4.15		3.50

		9/26/00		9493		0		0		1		-8601																				942		892		60		60		4.70		4.45		3.80

		9/27/00		9523		0		0		1		-8601																				972		922		30		30		4.85		4.60		3.95

		9/28/00		9523		1		0		1		-8601																				972		922		0		0		4.85		4.60		3.95

		9/29/00		9603		0		1		1		-8601																				1052		1002		80		80		5.25		5.00		4.34

		10/2/00		9483		0		0		0		882																				932		882		-120		-120		4.65		4.40		3.75

		10/3/00		9503		0		0		0		882																				952		882		20		0		4.75		4.40		3.65

		10/4/00		9503		1		0		0		882																				952		882		0		0		4.75		4.40		3.65

		10/6/00		9533		0		1		1		-8651																				982		882		30		0		4.90		4.40		3.50

		10/9/00		9473		0		1		0		822																				922		822		-60		-60		4.60		4.10		3.20

		10/10/00		9403		1		0		0		822																				852		822		-70		0		4.25		4.10		3.55

		10/11/00		9453		0		1		1		-8631																				902		822		50		0		4.50		4.10		3.30

		10/12/00		9473		0		1		0		842																				922		842		20		20		4.60		4.20		3.40

		10/13/00		9192		1		0		0		842																				641		842		-281		0		3.20		4.20		4.80

		10/16/00		9423		0		1		1		-8581																				872		842		231		0		4.35		4.20		3.65

		10/17/00		9322		1		0		0		741																				771		741		-101		-101		3.85		3.70		3.14

		10/18/00		9423		0		0		1		-8682																				872		741		101		0		4.35		3.70		2.64

		10/19/00		9332		0		0		1		-8682																				781		650		-91		-91		3.90		3.24		2.18

		10/20/00		9373		0		1		1		-8682																				822		691		41		41		4.10		3.45		2.39

		10/23/00		9172		0		1		0		490																				621		490		-201		-201		3.10		2.44		1.39

		10/24/00		9072		1		0		0		490																				521		490		-100		0		2.60		2.44		1.89

		10/25/00		9182		1		0		1		-8692																				631		490		110		0		3.15		2.44		1.34

		10/26/00		9373		0		1		1		-8692																				822		681		191		191		4.10		3.40		2.29

		10/27/00		9363		0		1		0		671																				812		671		-10		-10		4.05		3.35		2.24

		10/30/00		9272		0		1		0		671																				721		671		-91		0		3.60		3.35		2.69

		10/31/00		9182		0		1		0		671																				631		671		-90		0		3.15		3.35		3.14

		11/2/00		9242		0		0		0		671																				691		671		60		0		3.45		3.35		2.84

		11/3/00		9202		0		1		0		671																				651		671		-40		0		3.25		3.35		3.04

		11/6/00		9162		1		0		0		671																				611		671		-40		0		3.05		3.35		3.24

		11/7/00		9132		0		1		1		-8461																				581		671		-30		0		2.90		3.35		3.39

		11/8/00		9212		0		1		0		751																				661		751		80		80		3.30		3.75		3.79

		11/9/00		9122		1		0		0		751																				571		751		-90		0		2.85		3.75		4.24

		11/10/00		9132		0		0		1		-8381																				581		751		10		0		2.90		3.75		4.19

		11/13/00		9132		0		1		1		-8381																				581		751		0		0		2.90		3.75		4.19

		11/14/00		9072		0		0		0		691																				521		691		-60		-60		2.60		3.45		3.89

		11/15/00		9142		0		1		0		691																				591		691		70		0		2.95		3.45		3.54

		11/16/00		9182		0		0		0		691																				631		691		40		0		3.15		3.45		3.34

		11/17/00		9172		1		0		0		691																				621		691		-10		0		3.10		3.45		3.39

		11/20/00		9172		1		0		1		-8481																				621		691		0		0		3.10		3.45		3.39

		11/21/00		9312		1		0		1		-8481																				761		831		140		140		3.80		4.15		4.09

		11/22/00		9423		1		0		1		-8481																				872		942		111		111		4.35		4.70		4.64

		11/23/00		9463		1		0		1		-8481																				912		982		40		40		4.55		4.90		4.84

		11/24/00		9673		0		1		1		-8481																				1122		1192		210		210		5.60		5.95		5.89

		11/27/00		9703		0		0		0		1222																				1152		1222		30		30		5.75		6.10		6.04

		11/28/00		9623		1		0		0		1222																				1072		1222		-80		0		5.35		6.10		6.44

		11/29/00		9623		1		0		1		-8401																				1072		1222		0		0		5.35		6.10		6.44

		11/30/00		9523		1		0		1		-8401																				972		1122		-100		-100		4.85		5.60		5.94

		12/4/00		9523		0		0		1		-8401																				972		1122		0		0		4.85		5.60		5.94

		12/5/00		9583		1		0		1		-8401																				1032		1182		60		60		5.15		5.90		6.24

		12/6/00		9703		1		0		1		-8401																				1152		1302		120		120		5.75		6.49		6.84

		12/7/00		9683		1		0		1		-8401																				1132		1282		-20		-20		5.65		6.39		6.74

		12/11/00		9703		1		0		1		-8401																				1152		1302		20		20		5.75		6.49		6.84

		12/12/00		9784		0		1		1		-8401																				1233		1383		81		81		6.15		6.90		7.24

		12/13/00		9763		0		1		0		1362																				1212		1362		-21		-21		6.05		6.79		7.14

		12/14/00		9673		1		0		0		1362																				1122		1362		-90		0		5.60		6.79		7.59

		12/15/00		9693		0		1		1		-8331																				1142		1362		20		0		5.70		6.79		7.49

		12/18/00		9723		0		1		0		1392																				1172		1392		30		30		5.85		6.94		7.64

		12/19/00		9673		0		0		0		1392																				1122		1392		-50		0		5.60		6.94		7.89

		12/20/00		9673		0		1		0		1392																				1122		1392		0		0		5.60		6.94		7.89

		12/21/00		9573		1		0		0		1392																				1022		1392		-100		0		5.10		6.94		8.38

		12/22/00		9673		0		1		1		-8281																				1122		1392		100		0		5.60		6.94		7.89

		12/27/00		9533		0		0		0		1252																				982		1252		-140		-140		4.90		6.24		7.19

		12/28/00		9623		1		0		0		1252																				1072		1252		90		0		5.35		6.24		6.74

		12/29/00		9593		0		1		1		-8341																				1042		1252		-30		0		5.20		6.24		6.89

		1/2/01		9543		1		0		0		1202																				992		1202		-50		-50		4.95		6.00		6.64

		1/3/01		9874		1		0		1		-8672																				1323		1202		331		0		6.60		6.00		4.99

		1/4/01		10325		0		1		1		-8672																				1774		1653		451		451		8.85		8.25		7.24

		1/5/01		10084		1		0		0		1412																				1533		1412		-241		-241		7.65		7.04		6.04

		1/8/01		10275		0		0		1		-8863																				1724		1412		191		0		8.60		7.04		5.08

		1/9/01		10275		0		0		1		-8863																				1724		1412		0		0		8.60		7.04		5.08

		1/10/01		10295		0		0		1		-8863																				1744		1432		20		20		8.70		7.14		5.18

		1/11/01		10325		1		0		1		-8863																				1774		1462		30		30		8.85		7.29		5.33

		1/12/01		10515		0		1		1		-8863																				1964		1652		190		190		9.80		8.24		6.28

		1/15/01		10435		1		0		0		1572																				1884		1572		-80		-80		9.40		7.84		5.88

		1/16/01		10485		0		0		1		-8913																				1934		1572		50		0		9.65		7.84		5.63

		1/17/01		10475		0		0		1		-8913																				1924		1562		-10		-10		9.60		7.79		5.58

		1/18/01		10505		0		0		1		-8913																				1954		1592		30		30		9.75		7.94		5.73

		1/19/01		10475		0		1		1		-8913																				1924		1562		-30		-30		9.60		7.79		5.58

		1/22/01		10405		0		1		0		1492																				1854		1492		-70		-70		9.25		7.44		5.23

		1/23/01		10425		0		0		0		1492																				1874		1492		20		0		9.35		7.44		5.13

		1/24/01		10375		1		0		0		1492																				1824		1492		-50		0		9.10		7.44		5.38

		1/25/01		10355		1		0		1		-8863																				1804		1492		-20		0		9.00		7.44		5.48

		1/26/01		10425		1		0		1		-8863																				1874		1562		70		70		9.35		7.79		5.83

		1/29/01		10465		0		0		1		-8863																				1914		1602		40		40		9.55		7.99		6.03

		1/30/01		10435		0		1		1		-8863																				1884		1572		-30		-30		9.40		7.84		5.88

		1/31/01		10425		0		0		0		1562																				1874		1562		-10		-10		9.35		7.79		5.83

		2/1/01		10385		0		1		0		1562																				1834		1562		-40		0		9.15		7.79		6.03

		2/2/01		10325		0		0		0		1562																				1774		1562		-60		0		8.85		7.79		6.33

		2/5/01		10295		0		1		0		1562																				1744		1562		-30		0		8.70		7.79		6.48

		2/6/01		10325		0		1		0		1562																				1774		1562		30		0		8.85		7.79		6.33

		2/7/01		10325		0		0		0		1562																				1774		1562		0		0		8.85		7.79		6.33

		2/8/01		10375		0		0		0		1562																				1824		1562		50		0		9.10		7.79		6.08

		2/9/01		10355		0		0		0		1562																				1804		1562		-20		0		9.00		7.79		6.18

		2/12/01		10355		1		0		0		1562																				1804		1562		0		0		9.00		7.79		6.18

		2/13/01		10315		1		0		1		-8753																				1764		1562		-40		0		8.80		7.79		6.38

		2/14/01		10315		1		0		1		-8753																				1764		1562		0		0		8.80		7.79		6.38

		2/15/01		10345		0		0		1		-8753																				1794		1592		30		30		8.95		7.94		6.53

		2/16/01		10325		0		0		1		-8753																				1774		1572		-20		-20		8.85		7.84		6.43

		2/19/01		10345		0		1		1		-8753																				1794		1592		20		20		8.95		7.94		6.53

		2/20/01		10345		1		0		0		1592																				1794		1592		0		0		8.95		7.94		6.53

		2/21/01		10365		0		0		1		-8773																				1814		1592		20		0		9.05		7.94		6.43

		2/22/01		10395		1		0		1		-8773																				1844		1622		30		30		9.20		8.09		6.58

		2/23/01		10475		0		1		1		-8773																				1924		1702		80		80		9.60		8.49		6.98

		2/26/01		10505		1		0		0		1732																				1954		1732		30		30		9.75		8.64		7.13

		2/28/01		10485		0		1		1		-8753																				1934		1732		-20		0		9.65		8.64		7.23

		3/1/01		10525		0		0		0		1772																				1974		1772		40		40		9.85		8.84		7.43

		3/2/01		10505		0		0		0		1772																				1954		1772		-20		0		9.75		8.84		7.53

		3/5/01		10575		0		0		0		1772																				2024		1772		70		0		10.10		8.84		7.18

		3/6/01		10525		1		0		0		1772																				1974		1772		-50		0		9.85		8.84		7.43

		3/7/01		10555		1		0		1		-8783																				2004		1772		30		0		10.00		8.84		7.28

		3/8/01		10786		0		1		1		-8783																				2235		2003		231		231		11.15		9.99		8.43

		3/9/01		10646		0		1		0		1863																				2095		1863		-140		-140		10.45		9.29		7.73

		3/12/01		10525		0		1		0		1863																				1974		1863		-121		0		9.85		9.29		8.33

		3/13/01		10395		1		0		0		1863																				1844		1863		-130		0		9.20		9.29		8.98

		3/14/01		10495		1		0		1		-8632																				1944		1863		100		0		9.70		9.29		8.48

		3/15/01		10575		1		0		1		-8632																				2024		1943		80		80		10.10		9.69		8.88

		3/16/01		10726		1		0		1		-8632																				2175		2094		151		151		10.85		10.44		9.64

		3/19/01		10746		0		1		1		-8632																				2195		2114		20		20		10.95		10.54		9.74

		3/20/01		10475		0		1		0		1843																				1924		1843		-271		-271		9.60		9.19		8.38

		3/21/01		10375		0		0		0		1843																				1824		1843		-100		0		9.10		9.19		8.88

		3/22/01		10315		0		0		0		1843																				1764		1843		-60		0		8.80		9.19		9.18

		3/23/01		10335		1		0		0		1843																				1784		1843		20		0		8.90		9.19		9.08

		3/26/01		10375		0		1		1		-8532																				1824		1843		40		0		9.10		9.19		8.88

		3/27/01		10375		1		0		0		1843																				1824		1843		0		0		9.10		9.19		8.88

		3/28/01		10425		1		0		1		-8582																				1874		1843		50		0		9.35		9.19		8.63

		3/29/01		10425		1		0		1		-8582																				1874		1843		0		0		9.35		9.19		8.63

		3/30/01		10525		0		0		1		-8582																				1974		1943		100		100		9.85		9.69		9.13

		4/2/01		10535		1		0		1		-8582																				1984		1953		10		10		9.90		9.74		9.18

		4/3/01		10826		0		1		1		-8582																				2275		2244		291		291		11.35		11.19		10.63

		4/4/01		10555		0		1		0		1973																				2004		1973		-271		-271		10.00		9.84		9.28

		4/5/01		10696		1		0		0		1973																				2145		1973		141		0		10.70		9.84		8.58

		4/6/01		10736		1		0		1		-8763																				2185		1973		40		0		10.90		9.84		8.38

		4/9/01		10846		1		0		1		-8763																				2295		2083		110		110		11.45		10.39		8.93

		4/10/01		11327		0		0		1		-8763																				2776		2564		481		481		13.85		12.79		11.33

		4/11/01		11037		1		0		1		-8763																				2486		2274		-290		-290		12.40		11.34		9.88

		4/12/01		11047		0		1		1		-8763																				2496		2284		10		10		12.45		11.39		9.93

		4/17/01		10896		0		0		0		2133																				2345		2133		-151		-151		11.70		10.64		9.18

		4/18/01		11027		0		1		0		2133																				2476		2133		131		0		12.35		10.64		8.52

		4/19/01		11016		0		1		0		2133																				2465		2133		-11		0		12.30		10.64		8.58

		4/20/01		10876		0		1		0		2133																				2325		2133		-140		0		11.60		10.64		9.28

		4/23/01		10756		0		1		0		2133																				2205		2133		-120		0		11.00		10.64		9.88

		4/24/01		10485		0		1		0		2133																				1934		2133		-271		0		9.65		10.64		11.23

		4/26/01		10575		0		1		0		2133																				2024		2133		90		0		10.10		10.64		10.78

		4/27/01		10335		1		0		0		2133																				1784		2133		-240		0		8.90		10.64		11.98

		4/30/01		10575		0		1		1		-8442																				2024		2133		240		0		10.10		10.64		10.78

		5/2/01		10525		0		1		0		2083																				1974		2083		-50		-50		9.85		10.39		10.53

		5/3/01		10385		0		1		0		2083																				1834		2083		-140		0		9.15		10.39		11.23

		5/4/01		10425		0		0		0		2083																				1874		2083		40		0		9.35		10.39		11.03

		5/7/01		10385		0		1		0		2083																				1834		2083		-40		0		9.15		10.39		11.23

		5/8/01		10375		0		1		0		2083																				1824		2083		-10		0		9.10		10.39		11.28

		5/9/01		10375		0		1		0		2083																				1824		2083		0		0		9.10		10.39		11.28

		5/10/01		10325		0		0		0		2083																				1774		2083		-50		0		8.85		10.39		11.53

		5/11/01		10355		1		0		0		2083																				1804		2083		30		0		9.00		10.39		11.38

		5/14/01		10505		1		0		1		-8422																				1954		2083		150		0		9.75		10.39		10.63

		5/15/01		10706		1		0		1		-8422																				2155		2284		201		201		10.75		11.39		11.63

		5/16/01		10726		1		0		1		-8422																				2175		2304		20		20		10.85		11.49		11.73

		5/17/01		10796		1		0		1		-8422																				2245		2374		70		70		11.20		11.84		12.08

		5/18/01		10996		1		0		1		-8422																				2445		2574		200		200		12.20		12.84		13.08

		5/21/01		11027		1		0		1		-8422																				2476		2605		31		31		12.35		12.99		13.23

		5/22/01		11027		0		1		1		-8422																				2476		2605		0		0		12.35		12.99		13.23

		5/23/01		10816		0		1		0		2394																				2265		2394		-211		-211		11.30		11.94		12.18

		5/24/01		10696		0		1		0		2394																				2145		2394		-120		0		10.70		11.94		12.78

		5/25/01		10495		1		0		0		2394																				1944		2394		-201		0		9.70		11.94		13.78

		5/28/01		10796		1		0		1		-8402																				2245		2394		301		0		11.20		11.94		12.28

		5/29/01		10776		0		0		1		-8402																				2225		2374		-20		-20		11.10		11.84		12.18

		5/30/01		10826		0		1		1		-8402																				2275		2424		50		50		11.35		12.09		12.43

		5/31/01		10726		0		1		0		2324																				2175		2324		-100		-100		10.85		11.59		11.93

		6/1/01		10766		1		0		0		2324																				2215		2324		40		0		11.05		11.59		11.73

		6/4/01		10846		0		0		1		-8522																				2295		2324		80		0		11.45		11.59		11.33

		6/5/01		10876		0		1		1		-8522																				2325		2354		30		30		11.60		11.74		11.48

		6/6/01		10646		0		1		0		2124																				2095		2124		-230		-230		10.45		10.59		10.34

		6/7/01		10525		1		0		0		2124																				1974		2124		-121		0		9.85		10.59		10.94

		6/8/01		10525		1		0		1		-8401																				1974		2124		0		0		9.85		10.59		10.94

		6/11/01		10605		0		1		1		-8401																				2054		2204		80		80		10.25		10.99		11.34

		6/12/01		10475		0		1		0		2074																				1924		2074		-130		-130		9.60		10.35		10.69

		6/13/01		10195		0		1		0		2074																				1644		2074		-280		0		8.20		10.35		12.09

		6/15/01		10174		0		1		0		2074																				1623		2074		-21		0		8.10		10.35		12.19

		6/18/01		9834		0		1		0		2074																				1283		2074		-340		0		6.40		10.35		13.89

		6/19/01		9473		1		0		0		2074																				922		2074		-361		0		4.60		10.35		15.69

		6/20/01		9363		1		0		1		-7289																				812		2074		-110		0		4.05		10.35		16.24

		6/21/01		9623		0		0		1		-7289																				1072		2334		260		260		5.35		11.64		17.53

		6/22/01		9733		1		0		1		-7289																				1182		2444		110		110		5.90		12.19		18.08

		6/25/01		9824		1		0		1		-7289																				1273		2535		91		91		6.35		12.64		18.54

		6/26/01		10124		0		1		1		-7289																				1573		2835		300		300		7.85		14.14		20.03

		6/27/01		10174		0		0		0		2885																				1623		2885		50		50		8.10		14.39		20.28

		6/28/01		10114		0		1		0		2885																				1563		2885		-60		0		7.80		14.39		20.58

		6/29/01		10034		0		1		0		2885																				1483		2885		-80		0		7.40		14.39		20.98

		7/2/01		10054		0		0		0		2885																				1503		2885		20		0		7.50		14.39		20.88

		7/3/01		10074		0		1		0		2885																				1523		2885		20		0		7.60		14.39		20.78

		7/4/01		10034		1		0		0		2885																				1483		2885		-40		0		7.40		14.39		20.98

		7/5/01		10124		1		0		1		-7239																				1573		2885		90		0		7.85		14.39		20.53

		7/6/01		10174		1		0		1		-7239																				1623		2935		50		50		8.10		14.64		20.78

		7/9/01		10174		0		0		1		-7239																				1623		2935		0		0		8.10		14.64		20.78

		7/10/01		10124		0		0		1		-7239																				1573		2885		-50		-50		7.85		14.39		20.53

		7/11/01		10064		0		1		1		-7239																				1513		2825		-60		-60		7.55		14.09		20.23

		7/12/01		10014		0		1		0		2775																				1463		2775		-50		-50		7.30		13.84		19.98

		7/13/01		9874		1		0		0		2775																				1323		2775		-140		0		6.60		13.84		20.68

		7/16/01		9974		0		1		1		-7199																				1423		2775		100		0		7.10		13.84		20.18

		7/17/01		9914		0		1		0		2715																				1363		2715		-60		-60		6.80		13.54		19.88

		7/18/01		9824		1		0		0		2715																				1273		2715		-90		0		6.35		13.54		20.33

		7/19/01		9824		1		0		1		-7109																				1273		2715		0		0		6.35		13.54		20.33

		7/20/01		9894		1		0		1		-7109																				1343		2785		70		70		6.70		13.89		20.68

		7/23/01		9914		0		1		1		-7109																				1363		2805		20		20		6.80		13.99		20.78

		7/24/01		9974		0		0		0		2865																				1423		2865		60		60		7.10		14.29		21.08

		7/25/01		10054		0		1		0		2865																				1503		2865		80		0		7.50		14.29		20.68

		7/26/01		10024		0		0		0		2865																				1473		2865		-30		0		7.35		14.29		20.83

		7/27/01		10034		0		1		0		2865																				1483		2865		10		0		7.40		14.29		20.78

		7/30/01		10024		1		0		0		2865																				1473		2865		-10		0		7.35		14.29		20.83

		7/31/01		10074		1		0		1		-7209																				1523		2865		50		0		7.60		14.29		20.58

		8/1/01		10104		1		0		1		-7209																				1553		2895		30		30		7.75		14.44		20.73

		8/2/01		10225		0		1		1		-7209																				1674		3016		121		121		8.35		15.04		21.33

		8/3/01		10124		1		0		0		2915																				1573		2915		-101		-101		7.85		14.54		20.83

		8/6/01		10064		1		0		1		-7149																				1513		2915		-60		0		7.55		14.54		21.13

		8/7/01		10174		0		1		1		-7149																				1623		3025		110		110		8.10		15.09		21.68

		8/8/01		10174		0		1		0		3025																				1623		3025		0		0		8.10		15.09		21.68

		8/9/01		10084		0		0		0		3025																				1533		3025		-90		0		7.65		15.09		22.13

		8/10/01		10184		0		1		0		3025																				1633		3025		100		0		8.15		15.09		21.63

		8/13/01		10124		0		1		0		3025																				1573		3025		-60		0		7.85		15.09		21.93

		8/14/01		10074		0		1		0		3025																				1523		3025		-50		0		7.60		15.09		22.18

		8/16/01		10074		0		1		0		3025																				1523		3025		0		0		7.60		15.09		22.18

		8/17/01		10024		1		0		0		3025																				1473		3025		-50		0		7.35		15.09		22.43

		8/20/01		10054		0		0		1		-7029																				1503		3025		30		0		7.50		15.09		22.28

		8/21/01		10044		1		0		1		-7029																				1493		3015		-10		-10		7.45		15.04		22.23

		8/22/01		10104		0		1		1		-7029																				1553		3075		60		60		7.75		15.34		22.53

		8/23/01		10124		0		1		0		3095																				1573		3095		20		20		7.85		15.44		22.63

		8/24/01		10074		1		0		0		3095																				1523		3095		-50		0		7.60		15.44		22.87

		8/27/01		10195		1		0		1		-7100																				1644		3095		121		0		8.20		15.44		22.27

		8/28/01		10335		1		0		1		-7100																				1784		3235		140		140		8.90		16.14		22.97

		8/29/01		10325		0		0		1		-7100																				1774		3225		-10		-10		8.85		16.09		22.92

		8/30/01		10425		0		1		1		-7100																				1874		3325		100		100		9.35		16.59		23.42

		8/31/01		10245		0		0		0		3145																				1694		3145		-180		-180		8.45		15.69		22.52

		9/3/01		10174		1		0		0		3145																				1623		3145		-71		0		8.10		15.69		22.87

		9/4/01		10315		0		0		1		-7170																				1764		3145		141		0		8.80		15.69		22.17

		9/5/01		10425		0		1		1		-7170																				1874		3255		110		110		9.35		16.24		22.72

		9/6/01		10305		1		0		0		3135																				1754		3135		-120		-120		8.75		15.64		22.12

		9/7/01		10475		0		0		1		-7340																				1924		3135		170		0		9.60		15.64		21.27

		9/10/01		10626		0		0		1		-7340																				2075		3286		151		151		10.35		16.39		22.03

		9/11/01		10796		0		1		1		-7340																				2245		3456		170		170		11.20		17.24		22.87

		9/12/01		10375		0		1		0		3035																				1824		3035		-421		-421		9.10		15.14		20.77

		9/13/01		10174		1		0		0		3035																				1623		3035		-201		0		8.10		15.14		21.78

		9/14/01		10375		0		1		1		-7340																				1824		3035		201		0		9.10		15.14		20.77

		9/17/01		10034		0		0		0		2694																				1483		2694		-341		-341		7.40		13.44		19.07

		9/18/01		10124		1		0		0		2694																				1573		2694		90		0		7.85		13.44		18.63

		9/19/01		10626		0		1		1		-7932																				2075		2694		502		0		10.35		13.44		16.12

		9/20/01		10425		0		1		0		2493																				1874		2493		-201		-201		9.35		12.44		15.12

		9/21/01		10225		0		0		0		2493																				1674		2493		-200		0		8.35		12.44		16.12

		9/24/01		10235		0		1		0		2493																				1684		2493		10		0		8.40		12.44		16.07

		9/25/01		10084		1		0		0		2493																				1533		2493		-151		0		7.65		12.44		16.82

		9/26/01		10164		1		0		1		-7671																				1613		2493		80		0		8.05		12.44		16.42

		9/27/01		10365		0		0		1		-7671																				1814		2694		201		201		9.05		13.44		17.42

		9/28/01		10345		0		1		1		-7671																				1794		2674		-20		-20		8.95		13.34		17.32

		10/1/01		10174		1		0		0		2503																				1623		2503		-171		-171		8.10		12.48		16.47

		10/2/01		10235		1		0		1		-7732																				1684		2503		61		0		8.40		12.48		16.17

		10/3/01		10425		1		0		1		-7732																				1874		2693		190		190		9.35		13.43		17.11

		10/4/01		10495		1		0		1		-7732																				1944		2763		70		70		9.70		13.78		17.46

		10/8/01		10676		0		1		1		-7732																				2125		2944		181		181		10.60		14.68		18.37

		10/9/01		10575		0		1		0		2843																				2024		2843		-101		-101		10.10		14.18		17.86

		10/10/01		10475		0		1		0		2843																				1924		2843		-100		0		9.60		14.18		18.36

		10/11/01		10575		0		0		0		2843																				2024		2843		100		0		10.10		14.18		17.86

		10/12/01		10485		0		0		0		2843																				1934		2843		-90		0		9.65		14.18		18.31

		10/15/01		10475		0		0		0		2843																				1924		2843		-10		0		9.60		14.18		18.36

		10/16/01		10435		1		0		0		2843																				1884		2843		-40		0		9.40		14.18		18.56

		10/17/01		10445		0		1		1		-7602																				1894		2843		10		0		9.45		14.18		18.51

		10/18/01		10235		0		0		0		2633																				1684		2633		-210		-210		8.40		13.13		17.46

		10/19/01		10295		0		1		0		2633																				1744		2633		60		0		8.70		13.13		17.16

		10/22/01		10275		0		0		0		2633																				1724		2633		-20		0		8.60		13.13		17.26

		10/23/01		10315		0		1		0		2633																				1764		2633		40		0		8.80		13.13		17.06

		10/24/01		10275		0		1		0		2633																				1724		2633		-40		0		8.60		13.13		17.26

		10/25/01		10134		0		1		0		2633																				1583		2633		-141		0		7.90		13.13		17.97

		10/26/01		10034		0		1		0		2633																				1483		2633		-100		0		7.40		13.13		18.47

		10/29/01		9874		0		1		0		2633																				1323		2633		-160		0		6.60		13.13		19.26

		10/30/01		9723		0		0		0		2633																				1172		2633		-151		0		5.85		13.13		20.02

		10/31/01		9773		1		0		0		2633																				1222		2633		50		0		6.10		13.13		19.77

		11/2/01		9924		0		1		1		-7291																				1373		2633		151		0		6.85		13.13		19.01

		11/5/01		9784		0		1		0		2493																				1233		2493		-140		-140		6.15		12.44		18.32

		11/6/01		9773		1		0		0		2493																				1222		2493		-11		0		6.10		12.44		18.37

		11/7/01		9824		1		0		1		-7331																				1273		2493		51		0		6.35		12.44		18.12

		11/8/01		9834		1		0		1		-7331																				1283		2503		10		10		6.40		12.48		18.17

		11/9/01		10014		0		0		1		-7331																				1463		2683		180		180		7.30		13.38		19.06

		11/12/01		10044		0		0		1		-7331																				1493		2713		30		30		7.45		13.53		19.21

		11/13/01		9974		0		1		1		-7331																				1423		2643		-70		-70		7.10		13.18		18.86

		11/14/01		9824		0		1		0		2493																				1273		2493		-150		-150		6.35		12.44		18.12

		11/15/01		9773		0		1		0		2493																				1222		2493		-51		0		6.10		12.44		18.37

		11/16/01		9623		0		1		0		2493																				1072		2493		-150		0		5.35		12.44		19.12

		11/19/01		9613		1		0		0		2493																				1062		2493		-10		0		5.30		12.44		19.17

		11/20/01		9703		0		1		1		-7210																				1152		2493		90		0		5.75		12.44		18.72

		11/21/01		9543		1		0		0		2333																				992		2333		-160		-160		4.95		11.64		17.92

		11/22/01		9603		0		0		1		-7270																				1052		2333		60		0		5.25		11.64		17.62

		11/23/01		9573		0		0		1		-7270																				1022		2303		-30		-30		5.10		11.49		17.47

		11/26/01		9603		0		0		1		-7270																				1052		2333		30		30		5.25		11.64		17.62

		11/27/01		9603		1		0		1		-7270																				1052		2333		0		0		5.25		11.64		17.62

		11/28/01		9613		0		1		1		-7270																				1062		2343		10		10		5.30		11.69		17.67

		11/29/01		9523		1		0		0		2253																				972		2253		-90		-90		4.85		11.24		17.22

		11/30/01		9543		0		1		1		-7290																				992		2253		20		0		4.95		11.24		17.12

		12/3/01		9583		0		0		0		2293																				1032		2293		40		40		5.15		11.44		17.32

		12/4/01		9573		0		1		0		2293																				1022		2293		-10		0		5.10		11.44		17.37

		12/5/01		9573		0		1		0		2293																				1022		2293		0		0		5.10		11.44		17.37

		12/6/01		9533		1		0		0		2293																				982		2293		-40		0		4.90		11.44		17.57

		12/7/01		9543		1		0		1		-7250																				992		2293		10		0		4.95		11.44		17.52

		12/10/01		9583		0		1		1		-7250																				1032		2333		40		40		5.15		11.64		17.72

		12/11/01		9523		0		1		0		2273																				972		2273		-60		-60		4.85		11.34		17.42

		12/12/01		9403		1		0		0		2273																				852		2273		-120		0		4.25		11.34		18.02

		12/13/01		9583		0		1		1		-7310																				1032		2273		180		0		5.15		11.34		17.12

		12/14/01		9523		0		1		0		2213																				972		2213		-60		-60		4.85		11.04		16.82

		12/17/01		9383		0		1		0		2213																				832		2213		-140		0		4.15		11.04		17.52

		12/18/01		9403		0		1		0		2213																				852		2213		20		0		4.25		11.04		17.42

		12/19/01		9423		0		1		0		2213																				872		2213		20		0		4.35		11.04		17.32

		12/20/01		9342		1		0		0		2213																				791		2213		-81		0		3.95		11.04		17.73

		12/21/01		9523		0		1		1		-7310																				972		2213		181		0		4.85		11.04		16.82

		12/27/01		9302		1		0		0		1992																				751		1992		-221		-221		3.75		9.94		15.72

		12/28/01		9563		0		1		1		-7571																				1012		1992		261		0		5.05		9.94		14.42

		1/2/02		9543		0		1		0		1972																				992		1972		-20		-20		4.95		9.84		14.32

		1/3/02		9403		0		0		0		1972																				852		1972		-140		0		4.25		9.84		15.02

		1/4/02		9443		0		1		0		1972																				892		1972		40		0		4.45		9.84		14.82

		1/7/02		9443		0		1		0		1972																				892		1972		0		0		4.45		9.84		14.82

		1/8/02		9322		0		1		0		1972																				771		1972		-121		0		3.85		9.84		15.42

		1/9/02		9222		0		1		0		1972																				671		1972		-100		0		3.35		9.84		15.92

		1/10/02		9022		1		0		0		1972																				471		1972		-200		0		2.35		9.84		16.92

		1/11/02		9122		1		0		1		-7150																				571		1972		100		0		2.85		9.84		16.42

		1/14/02		9423		0		1		1		-7150																				872		2273		301		301		4.35		11.34		17.92

		1/15/02		9322		1		0		0		2172																				771		2172		-101		-101		3.85		10.83		17.42

		1/16/02		9623		0		1		1		-7451																				1072		2172		301		0		5.35		10.83		15.92

		1/17/02		9603		0		0		0		2152																				1052		2152		-20		-20		5.25		10.73		15.82

		1/18/02		9623		1		0		0		2152																				1072		2152		20		0		5.35		10.73		15.72

		1/21/02		9663		0		0		1		-7511																				1112		2152		40		0		5.55		10.73		15.52

		1/22/02		9723		0		1		1		-7511																				1172		2212		60		60		5.85		11.03		15.82

		1/23/02		9663		0		1		0		2152																				1112		2152		-60		-60		5.55		10.73		15.52

		1/24/02		9583		0		0		0		2152																				1032		2152		-80		0		5.15		10.73		15.92

		1/25/02		9663		0		1		0		2152																				1112		2152		80		0		5.55		10.73		15.52

		1/28/02		9643		0		1		0		2152																				1092		2152		-20		0		5.45		10.73		15.62

		1/29/02		9583		0		1		0		2152																				1032		2152		-60		0		5.15		10.73		15.92

		1/30/02		9483		1		0		0		2152																				932		2152		-100		0		4.65		10.73		16.42

		1/31/02		9583		1		0		1		-7431																				1032		2152		100		0		5.15		10.73		15.92

		2/1/02		9824		1		0		1		-7431																				1273		2393		241		241		6.35		11.94		17.12

		2/4/02		9864		0		1		1		-7431																				1313		2433		40		40		6.55		12.14		17.32

		2/5/02		9824		1		0		0		2393																				1273		2393		-40		-40		6.35		11.94		17.12

		2/6/02		9984		0		1		1		-7591																				1433		2393		160		0		7.15		11.94		16.32

		2/7/02		9924		0		1		0		2333																				1373		2333		-60		-60		6.85		11.64		16.02

		2/8/02		9864		0		1		0		2333																				1313		2333		-60		0		6.55		11.64		16.32

		2/11/02		9804		1		0		0		2333																				1253		2333		-60		0		6.25		11.64		16.62

		2/13/02		9844		1		0		1		-7511																				1293		2333		40		0		6.45		11.64		16.42

		2/14/02		9944		1		0		1		-7511																				1393		2433		100		100		6.95		12.14		16.92

		2/15/02		10064		0		0		1		-7511																				1513		2553		120		120		7.55		12.73		17.52

		2/18/02		10064		0		0		1		-7511																				1513		2553		0		0		7.55		12.73		17.52

		2/19/02		10044		0		0		1		-7511																				1493		2533		-20		-20		7.45		12.63		17.42

		2/20/02		10144		0		1		1		-7511																				1593		2633		100		100		7.95		13.13		17.92

		2/21/02		10124		0		0		0		2613																				1573		2613		-20		-20		7.85		13.03		17.82

		2/22/02		10104		0		1		0		2613																				1553		2613		-20		0		7.75		13.03		17.92

		2/25/02		10024		1		0		0		2613																				1473		2613		-80		0		7.35		13.03		18.32

		2/26/02		10044		1		0		1		-7431																				1493		2613		20		0		7.45		13.03		18.22

		2/27/02		10164		0		0		1		-7431																				1613		2733		120		120		8.05		13.63		18.81

		2/28/02		10124		0		1		1		-7431																				1573		2693		-40		-40		7.85		13.43		18.62

		3/1/02		10184		0		1		0		2753																				1633		2753		60		60		8.15		13.73		18.91

		3/4/02		10205		0		1		0		2753																				1654		2753		21		0		8.25		13.73		18.81

		3/5/02		10084		0		0		0		2753																				1533		2753		-121		0		7.65		13.73		19.41

		3/6/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/7/02		10084		0		0		0		2753																				1533		2753		0		0		7.65		13.73		19.41

		3/8/02		10124		1		0		0		2753																				1573		2753		40		0		7.85		13.73		19.21

		3/11/02		10144		0		0		1		-7391																				1593		2753		20		0		7.95		13.73		19.11

		3/12/02		10144		1		0		1		-7391																				1593		2753		0		0		7.95		13.73		19.11

		3/13/02		10164		0		0		1		-7391																				1613		2773		20		20		8.05		13.83		19.21

		3/14/02		10225		0		1		1		-7391																				1674		2834		61		61		8.35		14.14		19.52

		3/15/02		10144		1		0		0		2753																				1593		2753		-81		-81		7.95		13.73		19.11

		3/18/02		10305		0		1		1		-7552																				1754		2753		161		0		8.75		13.73		18.31

		3/19/02		10385		1		0		0		2833																				1834		2833		80		80		9.15		14.13		18.71

		3/20/02		10485		1		0		1		-7652																				1934		2833		100		0		9.65		14.13		18.21

		3/21/02		10646		0		1		1		-7652																				2095		2994		161		161		10.45		14.93		19.01

		3/22/02		10565		1		0		0		2913																				2014		2913		-81		-81		10.05		14.53		18.61

		3/25/02		10646		1		0		1		-7733																				2095		2913		81		0		10.45		14.53		18.21

		3/26/02		10626		0		0		1		-7733																				2075		2893		-20		-20		10.35		14.43		18.11

		3/27/02		10686		1		0		1		-7733																				2135		2953		60		60		10.65		14.73		18.41

		3/28/02		10766		0		1		1		-7733																				2215		3033		80		80		11.05		15.13		18.80

		4/2/02		10605		0		1		0		2872																				2054		2872		-161		-161		10.25		14.33		18.00

		4/3/02		10626		0		1		0		2872																				2075		2872		21		0		10.35		14.33		17.90

		4/4/02		10666		1		0		0		2872																				2115		2872		40		0		10.55		14.33		17.70

		4/5/02		10846		1		0		1		-7974																				2295		2872		180		0		11.45		14.33		16.80

		4/8/02		10946		0		1		1		-7974																				2395		2972		100		100		11.95		14.82		17.30

		4/9/02		10946		0		0		0		2972																				2395		2972		0		0		11.95		14.82		17.30

		4/10/02		10966		1		0		0		2972																				2415		2972		20		0		12.05		14.82		17.20

		4/11/02		11006		0		0		1		-8034																				2455		2972		40		0		12.25		14.82		17.00

		4/12/02		11027		0		0		1		-8034																				2476		2993		21		21		12.35		14.93		17.10

		4/15/02		10445		1		0		1		-8034																				1894		2411		-582		-582		9.45		12.03		14.20

		4/16/02		10746		0		1		1		-8034																				2195		2712		301		301		10.95		13.53		15.70

		4/17/02		10626		0		1		0		2592																				2075		2592		-120		-120		10.35		12.93		15.10

		4/18/02		10605		0		1		0		2592																				2054		2592		-21		0		10.25		12.93		15.21

		4/19/02		10425		0		0		0		2592																				1874		2592		-180		0		9.35		12.93		16.11

		4/22/02		10465		1		0		0		2592																				1914		2592		40		0		9.55		12.93		15.91

		4/23/02		10525		0		0		1		-7933																				1974		2592		60		0		9.85		12.93		15.61

		4/24/02		10525		1		0		1		-7933																				1974		2592		0		0		9.85		12.93		15.61

		4/26/02		10545		1		0		1		-7933																				1994		2612		20		20		9.95		13.03		15.71

		4/29/02		10746		0		1		1		-7933																				2195		2813		201		201		10.95		14.03		16.71

		4/30/02		10766		1		0		0		2833																				2215		2833		20		20		11.05		14.13		16.81

		5/2/02		11006		0		1		1		-8173																				2455		2833		240		0		12.25		14.13		15.61

		5/3/02		10666		1		0		0		2493																				2115		2493		-340		-340		10.55		12.44		13.92

		5/6/02		10605		0		1		1		-8112																				2054		2493		-61		0		10.25		12.44		14.22

		5/7/02		10646		0		0		0		2534																				2095		2534		41		41		10.45		12.64		14.43

		5/8/02		10646		0		0		0		2534																				2095		2534		0		0		10.45		12.64		14.43

		5/9/02		10706		1		0		0		2534																				2155		2534		60		0		10.75		12.64		14.13

		5/10/02		10846		1		0		1		-8312																				2295		2534		140		0		11.45		12.64		13.43

		5/13/02		10886		0		0		1		-8312																				2335		2574		40		40		11.65		12.84		13.63

		5/14/02		10886		1		0		1		-8312																				2335		2574		0		0		11.65		12.84		13.63

		5/15/02		11087		1		0		1		-8312																				2536		2775		201		201		12.65		13.84		14.63

		5/16/02		11187		0		1		1		-8312																				2636		2875		100		100		13.15		14.34		15.13

		5/17/02		11006		0		0		0		2694																				2455		2694		-181		-181		12.25		13.44		14.23

		5/20/02		10986		1		0		0		2694																				2435		2694		-20		0		12.15		13.44		14.33

		5/21/02		11327		1		0		1		-8633																				2776		2694		341		0		13.85		13.44		12.62

		5/22/02		11568		1		0		1		-8633																				3017		2935		241		241		15.05		14.64		13.83

		5/23/02		11788		0		0		1		-8633																				3237		3155		220		220		16.15		15.74		14.92

		5/24/02		11728		1		0		1		-8633																				3177		3095		-60		-60		15.85		15.44		14.62

		5/27/02		11808		1		0		1		-8633																				3257		3175		80		80		16.25		15.84		15.02

		5/28/02		11909		1		0		1		-8633																				3358		3276		101		101		16.75		16.34		15.53

		5/29/02		12049		0		1		1		-8633																				3498		3416		140		140		17.45		17.04		16.23

		5/31/02		11949		0		1		0		3316																				3398		3316		-100		-100		16.95		16.54		15.73

		6/3/02		11828		0		1		0		3316																				3277		3316		-121		0		16.35		16.54		16.33

		6/4/02		11628		0		1		0		3316																				3077		3316		-200		0		15.35		16.54		17.33

		6/5/02		11488		1		0		0		3316																				2937		3316		-140		0		14.65		16.54		18.03

		6/6/02		11828		1		0		1		-8512																				3277		3316		340		0		16.35		16.54		16.33

		6/7/02		12109		0		1		1		-8512																				3558		3597		281		281		17.75		17.94		17.73

		6/11/02		12029		0		0		0		3517																				3478		3517		-80		-80		17.35		17.54		17.33

		6/12/02		12029		0		1		0		3517																				3478		3517		0		0		17.35		17.54		17.33

		6/13/02		11808		0		1		0		3517																				3257		3517		-221		0		16.25		17.54		18.44

		6/14/02		11548		0		1		0		3517																				2997		3517		-260		0		14.95		17.54		19.73

		6/17/02		11548		0		0		0		3517																				2997		3517		0		0		14.95		17.54		19.73

		6/18/02		11648		1		0		0		3517																				3097		3517		100		0		15.45		17.54		19.23

		6/19/02		11728		0		0		1		-8211																				3177		3517		80		0		15.85		17.54		18.83

		6/20/02		11588		0		1		1		-8211																				3037		3377		-140		-140		15.15		16.84		18.14

		6/21/02		11548		0		1		0		3337																				2997		3337		-40		-40		14.95		16.64		17.94
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Brisa2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		8420		0		0		0		0				Resultado final:				3596				"Buy and hold":				2997								Ret(BH)		Ret(N)

		6/13/00		8551		0		1		0		0								17.94								14.95				0		0		0		0

		6/14/00		8470		0		0		-1		8470				Nº. de negócios:				168												-81		0		-81		0

		6/15/00		8480		0		1		-1		8470																				-71		-10		10		-10

		6/16/00		8380		1		0		-1		8470																				-171		90		-100		100

		6/19/00		8711		1		0		1		-8952																				160		-241		331		-331

		6/20/00		8921		0		1		1		-8952																				370		-31		210		210

		6/21/00		8771		1		0		-1		8590																				220		-181		-150		-150

		6/23/00		8831		0		0		1		-9072																				280		-241		60		-60

		6/26/00		8821		0		0		1		-9072																				270		-251		-10		-10

		6/27/00		8781		0		0		1		-9072																				230		-291		-40		-40

		6/28/00		8771		1		0		1		-9072																				220		-301		-10		-10

		6/29/00		9022		0		0		1		-9072																				471		-50		251		251

		6/30/00		8982		1		0		1		-9072																				431		-90		-40		-40

		7/3/00		9022		1		0		1		-9072																				471		-50		40		40

		7/4/00		9122		0		0		1		-9072																				571		50		100		100

		7/5/00		9042		1		0		1		-9072																				491		-30		-80		-80

		7/6/00		9092		1		0		1		-9072																				541		20		50		50

		7/7/00		9272		1		0		1		-9072																				721		200		180		180

		7/10/00		9573		0		1		1		-9072																				1022		501		301		301

		7/11/00		9493		0		0		-1		9914																				942		421		-80		-80

		7/12/00		9533		1		0		-1		9914																				982		381		40		-40

		7/13/00		9603		0		0		1		-9292				Sharpe Ratio (SR):																1052		311		70		-70

		7/14/00		9633		0		0		1		-9292				Média do retorno:								SR(BH)*:		SR(N)*:						1082		341		30		30

		7/17/00		9583		0		0		1		-9292				1525.43		2395.14						2.353		1.745						1032		291		-50		-50

		7/18/00		9523		1		0		1		-9292				Desv. padrão do retorno:																972		231		-60		-60

		7/19/00		9623		0		0		1		-9292				648.20		1372.79						SR(BH)**:		SR(N)**:						1072		331		100		100

		7/20/00		9543		0		0		1		-9292												0.048		0.057						992		251		-80		-80

		7/21/00		9543		1		0		1		-9292				Notas:																992		251		0		0

		7/24/00		9533		1		0		1		-9292																				982		241		-10		-10

		7/25/00		9563		0		1		1		-9292				- Ret(BH): Retorno do Buy and Hold.																1012		271		30		30

		7/26/00		9523		1		0		-1		9754				- Ret(N): Retorno da Negociação.																972		231		-40		-40

		7/27/00		9573		0		0		1		-9392				- Baseline para a SR: 0%.																1022		181		50		-50

		7/28/00		9623		1		0		1		-9392																				1072		231		50		50

		7/31/00		9753		0		0		1		-9392																				1202		361		130		130

		8/1/00		9773		1		0		1		-9392																				1222		381		20		20

		8/2/00		9974		0		0		1		-9392																				1423		582		201		201

		8/3/00		9944		0		1		1		-9392																				1393		552		-30		-30

		8/4/00		9884		0		1		-1		10376																				1333		492		-60		-60

		8/7/00		9743		0		0		-1		10376																				1192		633		-141		141

		8/8/00		9633		0		1		-1		10376																				1082		743		-110		110

		8/9/00		9543		1		0		-1		10376																				992		833		-90		90

		8/10/00		9583		0		0		1		-8790																				1032		793		40		-40

		8/11/00		9553		1		0		1		-8790																				1002		763		-30		-30

		8/14/00		9563		0		1		1		-8790																				1012		773		10		10

		8/16/00		9523		0		0		-1		10256																				972		733		-40		-40

		8/17/00		9483		0		1		-1		10256																				932		773		-40		40

		8/18/00		9423		1		0		-1		10256																				872		833		-60		60

		8/21/00		9393		1		0		1		-8530																				842		863		-30		30

		8/22/00		9373		0		1		1		-8530																				822		843		-20		-20

		8/23/00		9292		0		0		-1		10054																				741		762		-81		-81

		8/24/00		9172		0		0		-1		10054																				621		882		-120		120

		8/25/00		9152		1		0		-1		10054																				601		902		-20		20

		8/28/00		9373		1		0		1		-8692																				822		681		221		-221

		8/29/00		9523		0		1		1		-8692																				972		831		150		150

		8/30/00		9433		0		1		-1		10174																				882		741		-90		-90

		8/31/00		9393		0		1		-1		10174																				842		781		-40		40

		9/1/00		9423		1		0		-1		10174																				872		751		30		-30

		9/4/00		9493		1		0		1		-8812																				942		681		70		-70

		9/5/00		9824		0		1		1		-8812																				1273		1012		331		331

		9/6/00		9633		1		0		-1		10454																				1082		821		-191		-191

		9/7/00		9733		0		0		1		-9012																				1182		721		100		-100

		9/8/00		9773		0		1		1		-9012																				1222		761		40		40

		9/11/00		9723		0		1		-1		10434																				1172		711		-50		-50

		9/12/00		9623		1		0		-1		10434																				1072		811		-100		100

		9/13/00		9653		0		0		1		-8872																				1102		781		30		-30

		9/14/00		9593		1		0		1		-8872																				1042		721		-60		-60

		9/15/00		9723		0		0		1		-8872																				1172		851		130		130

		9/18/00		9643		0		0		1		-8872																				1092		771		-80		-80

		9/19/00		9623		0		1		1		-8872																				1072		751		-20		-20

		9/20/00		9503		0		0		-1		10134																				952		631		-120		-120

		9/21/00		9473		0		0		-1		10134																				922		661		-30		30

		9/22/00		9352		1		0		-1		10134																				801		782		-121		121

		9/25/00		9433		1		0		1		-8732																				882		701		81		-81

		9/26/00		9493		0		0		1		-8732																				942		761		60		60

		9/27/00		9523		0		0		1		-8732																				972		791		30		30

		9/28/00		9523		1		0		1		-8732																				972		791		0		0

		9/29/00		9603		0		1		1		-8732																				1052		871		80		80

		10/2/00		9483		0		0		-1		10234																				932		751		-120		-120

		10/3/00		9503		0		0		-1		10234																				952		731		20		-20

		10/4/00		9503		1		0		-1		10234																				952		731		0		0

		10/6/00		9533		0		1		1		-8832																				982		701		30		-30

		10/9/00		9473		0		1		-1		10114																				922		641		-60		-60

		10/10/00		9403		1		0		-1		10114																				852		711		-70		70

		10/11/00		9453		0		1		1		-8792																				902		661		50		-50

		10/12/00		9473		0		1		-1		10154																				922		681		20		20

		10/13/00		9192		1		0		-1		10154																				641		962		-281		281

		10/16/00		9423		0		1		1		-8692																				872		731		231		-231

		10/17/00		9322		1		0		-1		9952																				771		630		-101		-101

		10/18/00		9423		0		0		1		-8894																				872		529		101		-101

		10/19/00		9332		0		0		1		-8894																				781		438		-91		-91

		10/20/00		9373		0		1		1		-8894																				822		479		41		41

		10/23/00		9172		0		1		-1		9450																				621		278		-201		-201

		10/24/00		9072		1		0		-1		9450																				521		378		-100		100

		10/25/00		9182		1		0		1		-8914																				631		268		110		-110

		10/26/00		9373		0		1		1		-8914																				822		459		191		191

		10/27/00		9363		0		1		-1		9812																				812		449		-10		-10

		10/30/00		9272		0		1		-1		9812																				721		540		-91		91

		10/31/00		9182		0		1		-1		9812																				631		630		-90		90

		11/2/00		9242		0		0		-1		9812																				691		570		60		-60

		11/3/00		9202		0		1		-1		9812																				651		610		-40		40

		11/6/00		9162		1		0		-1		9812																				611		650		-40		40

		11/7/00		9132		0		1		1		-8452																				581		680		-30		30

		11/8/00		9212		0		1		-1		9972																				661		760		80		80

		11/9/00		9122		1		0		-1		9972																				571		850		-90		90

		11/10/00		9132		0		0		1		-8292																				581		840		10		-10

		11/13/00		9132		0		1		1		-8292																				581		840		0		0

		11/14/00		9072		0		0		-1		9852																				521		780		-60		-60

		11/15/00		9142		0		1		-1		9852																				591		710		70		-70

		11/16/00		9182		0		0		-1		9852																				631		670		40		-40

		11/17/00		9172		1		0		-1		9852																				621		680		-10		10

		11/20/00		9172		1		0		1		-8492																				621		680		0		0

		11/21/00		9312		1		0		1		-8492																				761		820		140		140

		11/22/00		9423		1		0		1		-8492																				872		931		111		111

		11/23/00		9463		1		0		1		-8492																				912		971		40		40

		11/24/00		9673		0		1		1		-8492																				1122		1181		210		210

		11/27/00		9703		0		0		-1		10914																				1152		1211		30		30

		11/28/00		9623		1		0		-1		10914																				1072		1291		-80		80

		11/29/00		9623		1		0		1		-8332																				1072		1291		0		0

		11/30/00		9523		1		0		1		-8332																				972		1191		-100		-100

		12/4/00		9523		0		0		1		-8332																				972		1191		0		0

		12/5/00		9583		1		0		1		-8332																				1032		1251		60		60

		12/6/00		9703		1		0		1		-8332																				1152		1371		120		120

		12/7/00		9683		1		0		1		-8332																				1132		1351		-20		-20

		12/11/00		9703		1		0		1		-8332																				1152		1371		20		20

		12/12/00		9784		0		1		1		-8332																				1233		1452		81		81

		12/13/00		9763		0		1		-1		11194																				1212		1431		-21		-21

		12/14/00		9673		1		0		-1		11194																				1122		1521		-90		90

		12/15/00		9693		0		1		1		-8192																				1142		1501		20		-20

		12/18/00		9723		0		1		-1		11254																				1172		1531		30		30

		12/19/00		9673		0		0		-1		11254																				1122		1581		-50		50

		12/20/00		9673		0		1		-1		11254																				1122		1581		0		0

		12/21/00		9573		1		0		-1		11254																				1022		1681		-100		100

		12/22/00		9673		0		1		1		-8092																				1122		1581		100		-100

		12/27/00		9533		0		0		-1		10974																				982		1441		-140		-140

		12/28/00		9623		1		0		-1		10974																				1072		1351		90		-90

		12/29/00		9593		0		1		1		-8212																				1042		1381		-30		30

		1/2/01		9543		1		0		-1		10874																				992		1331		-50		-50

		1/3/01		9874		1		0		1		-8874																				1323		1000		331		-331

		1/4/01		10325		0		1		1		-8874																				1774		1451		451		451

		1/5/01		10084		1		0		-1		11294																				1533		1210		-241		-241

		1/8/01		10275		0		0		1		-9256																				1724		1019		191		-191

		1/9/01		10275		0		0		1		-9256																				1724		1019		0		0

		1/10/01		10295		0		0		1		-9256																				1744		1039		20		20

		1/11/01		10325		1		0		1		-9256																				1774		1069		30		30

		1/12/01		10515		0		1		1		-9256																				1964		1259		190		190

		1/15/01		10435		1		0		-1		11614																				1884		1179		-80		-80

		1/16/01		10485		0		0		1		-9356																				1934		1129		50		-50

		1/17/01		10475		0		0		1		-9356																				1924		1119		-10		-10

		1/18/01		10505		0		0		1		-9356																				1954		1149		30		30

		1/19/01		10475		0		1		1		-9356																				1924		1119		-30		-30

		1/22/01		10405		0		1		-1		11454																				1854		1049		-70		-70

		1/23/01		10425		0		0		-1		11454																				1874		1029		20		-20

		1/24/01		10375		1		0		-1		11454																				1824		1079		-50		50

		1/25/01		10355		1		0		1		-9256																				1804		1099		-20		20

		1/26/01		10425		1		0		1		-9256																				1874		1169		70		70

		1/29/01		10465		0		0		1		-9256																				1914		1209		40		40

		1/30/01		10435		0		1		1		-9256																				1884		1179		-30		-30

		1/31/01		10425		0		0		-1		11594																				1874		1169		-10		-10

		2/1/01		10385		0		1		-1		11594																				1834		1209		-40		40

		2/2/01		10325		0		0		-1		11594																				1774		1269		-60		60

		2/5/01		10295		0		1		-1		11594																				1744		1299		-30		30

		2/6/01		10325		0		1		-1		11594																				1774		1269		30		-30

		2/7/01		10325		0		0		-1		11594																				1774		1269		0		0

		2/8/01		10375		0		0		-1		11594																				1824		1219		50		-50

		2/9/01		10355		0		0		-1		11594																				1804		1239		-20		20

		2/12/01		10355		1		0		-1		11594																				1804		1239		0		0

		2/13/01		10315		1		0		1		-9036																				1764		1279		-40		40

		2/14/01		10315		1		0		1		-9036																				1764		1279		0		0

		2/15/01		10345		0		0		1		-9036																				1794		1309		30		30

		2/16/01		10325		0		0		1		-9036																				1774		1289		-20		-20

		2/19/01		10345		0		1		1		-9036																				1794		1309		20		20

		2/20/01		10345		1		0		-1		11654																				1794		1309		0		0

		2/21/01		10365		0		0		1		-9076																				1814		1289		20		-20

		2/22/01		10395		1		0		1		-9076																				1844		1319		30		30

		2/23/01		10475		0		1		1		-9076																				1924		1399		80		80

		2/26/01		10505		1		0		-1		11934																				1954		1429		30		30

		2/28/01		10485		0		1		1		-9036																				1934		1449		-20		20

		3/1/01		10525		0		0		-1		12014																				1974		1489		40		40

		3/2/01		10505		0		0		-1		12014																				1954		1509		-20		20

		3/5/01		10575		0		0		-1		12014																				2024		1439		70		-70

		3/6/01		10525		1		0		-1		12014																				1974		1489		-50		50

		3/7/01		10555		1		0		1		-9096																				2004		1459		30		-30

		3/8/01		10786		0		1		1		-9096																				2235		1690		231		231

		3/9/01		10646		0		1		-1		12196																				2095		1550		-140		-140

		3/12/01		10525		0		1		-1		12196																				1974		1671		-121		121

		3/13/01		10395		1		0		-1		12196																				1844		1801		-130		130

		3/14/01		10495		1		0		1		-8794																				1944		1701		100		-100

		3/15/01		10575		1		0		1		-8794																				2024		1781		80		80

		3/16/01		10726		1		0		1		-8794																				2175		1932		151		151

		3/19/01		10746		0		1		1		-8794																				2195		1952		20		20

		3/20/01		10475		0		1		-1		12156																				1924		1681		-271		-271

		3/21/01		10375		0		0		-1		12156																				1824		1781		-100		100

		3/22/01		10315		0		0		-1		12156																				1764		1841		-60		60

		3/23/01		10335		1		0		-1		12156																				1784		1821		20		-20

		3/26/01		10375		0		1		1		-8594																				1824		1781		40		-40

		3/27/01		10375		1		0		-1		12156																				1824		1781		0		0

		3/28/01		10425		1		0		1		-8694																				1874		1731		50		-50

		3/29/01		10425		1		0		1		-8694																				1874		1731		0		0

		3/30/01		10525		0		0		1		-8694																				1974		1831		100		100

		4/2/01		10535		1		0		1		-8694																				1984		1841		10		10

		4/3/01		10826		0		1		1		-8694																				2275		2132		291		291

		4/4/01		10555		0		1		-1		12416																				2004		1861		-271		-271

		4/5/01		10696		1		0		-1		12416																				2145		1720		141		-141

		4/6/01		10736		1		0		1		-9056																				2185		1680		40		-40

		4/9/01		10846		1		0		1		-9056																				2295		1790		110		110

		4/10/01		11327		0		0		1		-9056																				2776		2271		481		481

		4/11/01		11037		1		0		1		-9056																				2486		1981		-290		-290

		4/12/01		11047		0		1		1		-9056																				2496		1991		10		10

		4/17/01		10896		0		0		-1		12736																				2345		1840		-151		-151

		4/18/01		11027		0		1		-1		12736																				2476		1709		131		-131

		4/19/01		11016		0		1		-1		12736																				2465		1720		-11		11

		4/20/01		10876		0		1		-1		12736																				2325		1860		-140		140

		4/23/01		10756		0		1		-1		12736																				2205		1980		-120		120

		4/24/01		10485		0		1		-1		12736																				1934		2251		-271		271

		4/26/01		10575		0		1		-1		12736																				2024		2161		90		-90

		4/27/01		10335		1		0		-1		12736																				1784		2401		-240		240

		4/30/01		10575		0		1		1		-8414																				2024		2161		240		-240

		5/2/01		10525		0		1		-1		12636																				1974		2111		-50		-50

		5/3/01		10385		0		1		-1		12636																				1834		2251		-140		140

		5/4/01		10425		0		0		-1		12636																				1874		2211		40		-40

		5/7/01		10385		0		1		-1		12636																				1834		2251		-40		40

		5/8/01		10375		0		1		-1		12636																				1824		2261		-10		10

		5/9/01		10375		0		1		-1		12636																				1824		2261		0		0

		5/10/01		10325		0		0		-1		12636																				1774		2311		-50		50

		5/11/01		10355		1		0		-1		12636																				1804		2281		30		-30

		5/14/01		10505		1		0		1		-8374																				1954		2131		150		-150

		5/15/01		10706		1		0		1		-8374																				2155		2332		201		201

		5/16/01		10726		1		0		1		-8374																				2175		2352		20		20

		5/17/01		10796		1		0		1		-8374																				2245		2422		70		70

		5/18/01		10996		1		0		1		-8374																				2445		2622		200		200

		5/21/01		11027		1		0		1		-8374																				2476		2653		31		31

		5/22/01		11027		0		1		1		-8374																				2476		2653		0		0

		5/23/01		10816		0		1		-1		13258																				2265		2442		-211		-211

		5/24/01		10696		0		1		-1		13258																				2145		2562		-120		120

		5/25/01		10495		1		0		-1		13258																				1944		2763		-201		201

		5/28/01		10796		1		0		1		-8334																				2245		2462		301		-301

		5/29/01		10776		0		0		1		-8334																				2225		2442		-20		-20

		5/30/01		10826		0		1		1		-8334																				2275		2492		50		50

		5/31/01		10726		0		1		-1		13118																				2175		2392		-100		-100

		6/1/01		10766		1		0		-1		13118																				2215		2352		40		-40

		6/4/01		10846		0		0		1		-8574																				2295		2272		80		-80

		6/5/01		10876		0		1		1		-8574																				2325		2302		30		30

		6/6/01		10646		0		1		-1		12718																				2095		2072		-230		-230

		6/7/01		10525		1		0		-1		12718																				1974		2193		-121		121

		6/8/01		10525		1		0		1		-8332																				1974		2193		0		0

		6/11/01		10605		0		1		1		-8332																				2054		2273		80		80

		6/12/01		10475		0		1		-1		12618																				1924		2143		-130		-130

		6/13/01		10195		0		1		-1		12618																				1644		2423		-280		280

		6/15/01		10174		0		1		-1		12618																				1623		2444		-21		21

		6/18/01		9834		0		1		-1		12618																				1283		2784		-340		340

		6/19/01		9473		1		0		-1		12618																				922		3145		-361		361

		6/20/01		9363		1		0		1		-6108																				812		3255		-110		110

		6/21/01		9623		0		0		1		-6108																				1072		3515		260		260

		6/22/01		9733		1		0		1		-6108																				1182		3625		110		110

		6/25/01		9824		1		0		1		-6108																				1273		3716		91		91

		6/26/01		10124		0		1		1		-6108																				1573		4016		300		300

		6/27/01		10174		0		0		-1		14240																				1623		4066		50		50

		6/28/01		10114		0		1		-1		14240																				1563		4126		-60		60

		6/29/01		10034		0		1		-1		14240																				1483		4206		-80		80

		7/2/01		10054		0		0		-1		14240																				1503		4186		20		-20

		7/3/01		10074		0		1		-1		14240																				1523		4166		20		-20

		7/4/01		10034		1		0		-1		14240																				1483		4206		-40		40

		7/5/01		10124		1		0		1		-6008																				1573		4116		90		-90

		7/6/01		10174		1		0		1		-6008																				1623		4166		50		50

		7/9/01		10174		0		0		1		-6008																				1623		4166		0		0

		7/10/01		10124		0		0		1		-6008																				1573		4116		-50		-50

		7/11/01		10064		0		1		1		-6008																				1513		4056		-60		-60

		7/12/01		10014		0		1		-1		14020																				1463		4006		-50		-50

		7/13/01		9874		1		0		-1		14020																				1323		4146		-140		140

		7/16/01		9974		0		1		1		-5928																				1423		4046		100		-100

		7/17/01		9914		0		1		-1		13900																				1363		3986		-60		-60

		7/18/01		9824		1		0		-1		13900																				1273		4076		-90		90

		7/19/01		9824		1		0		1		-5748																				1273		4076		0		0

		7/20/01		9894		1		0		1		-5748																				1343		4146		70		70

		7/23/01		9914		0		1		1		-5748																				1363		4166		20		20

		7/24/01		9974		0		0		-1		14200																				1423		4226		60		60

		7/25/01		10054		0		1		-1		14200																				1503		4146		80		-80

		7/26/01		10024		0		0		-1		14200																				1473		4176		-30		30

		7/27/01		10034		0		1		-1		14200																				1483		4166		10		-10

		7/30/01		10024		1		0		-1		14200																				1473		4176		-10		10

		7/31/01		10074		1		0		1		-5948																				1523		4126		50		-50

		8/1/01		10104		1		0		1		-5948																				1553		4156		30		30

		8/2/01		10225		0		1		1		-5948																				1674		4277		121		121

		8/3/01		10124		1		0		-1		14300																				1573		4176		-101		-101

		8/6/01		10064		1		0		1		-5828																				1513		4236		-60		60

		8/7/01		10174		0		1		1		-5828																				1623		4346		110		110

		8/8/01		10174		0		1		-1		14520																				1623		4346		0		0

		8/9/01		10084		0		0		-1		14520																				1533		4436		-90		90

		8/10/01		10184		0		1		-1		14520																				1633		4336		100		-100

		8/13/01		10124		0		1		-1		14520																				1573		4396		-60		60

		8/14/01		10074		0		1		-1		14520																				1523		4446		-50		50

		8/16/01		10074		0		1		-1		14520																				1523		4446		0		0

		8/17/01		10024		1		0		-1		14520																				1473		4496		-50		50

		8/20/01		10054		0		0		1		-5588																				1503		4466		30		-30

		8/21/01		10044		1		0		1		-5588																				1493		4456		-10		-10

		8/22/01		10104		0		1		1		-5588																				1553		4516		60		60

		8/23/01		10124		0		1		-1		14660																				1573		4536		20		20

		8/24/01		10074		1		0		-1		14660																				1523		4586		-50		50

		8/27/01		10195		1		0		1		-5730																				1644		4465		121		-121

		37131		10335		1		0		1		-5730																				1784		4605		140		140

		37132		10325		0		0		1		-5730																				1774		4595		-10		-10

		37133		10425		0		1		1		-5730																				1874		4695		100		100

		37134		10245		0		0		-1		14760																				1694		4515		-180		-180

		37137		10174		1		0		-1		14760																				1623		4586		-71		71

		37138		10315		0		0		1		-5870																				1764		4445		141		-141

		37139		10425		0		1		1		-5870																				1874		4555		110		110

		37140		10305		1		0		-1		14740																				1754		4435		-120		-120

		37141		10475		0		0		1		-6210																				1924		4265		170		-170

		37144		10626		0		0		1		-6210																				2075		4416		151		151

		37145		10796		0		1		1		-6210																				2245		4586		170		170

		37146		10375		0		1		-1		14540																				1824		4165		-421		-421

		37147		10174		1		0		-1		14540																				1623		4366		-201		201

		37148		10375		0		1		1		-6210																				1824		4165		201		-201

		37151		10034		0		0		-1		13858																				1483		3824		-341		-341

		37152		10124		1		0		-1		13858																				1573		3734		90		-90

		37153		10626		0		1		1		-7394																				2075		3232		502		-502

		37154		10425		0		1		-1		13456																				1874		3031		-201		-201

		37155		10225		0		0		-1		13456																				1674		3231		-200		200

		37158		10235		0		1		-1		13456																				1684		3221		10		-10

		37159		10084		1		0		-1		13456																				1533		3372		-151		151

		37160		10164		1		0		1		-6872																				1613		3292		80		-80

		37161		10365		0		0		1		-6872																				1814		3493		201		201

		37162		10345		0		1		1		-6872																				1794		3473		-20		-20

		37165		10174		1		0		-1		13476																				1623		3302		-171		-171

		37166		10235		1		0		1		-6994																				1684		3241		61		-61

		37167		10425		1		0		1		-6994																				1874		3431		190		190

		37168		10495		1		0		1		-6994																				1944		3501		70		70

		37172		10676		0		1		1		-6994																				2125		3682		181		181

		37173		10575		0		1		-1		14156																				2024		3581		-101		-101

		37174		10475		0		1		-1		14156																				1924		3681		-100		100

		37175		10575		0		0		-1		14156																				2024		3581		100		-100

		37176		10485		0		0		-1		14156																				1934		3671		-90		90

		37179		10475		0		0		-1		14156																				1924		3681		-10		10

		37180		10435		1		0		-1		14156																				1884		3721		-40		40

		37181		10445		0		1		1		-6734																				1894		3711		10		-10

		37182		10235		0		0		-1		13736																				1684		3501		-210		-210

		37183		10295		0		1		-1		13736																				1744		3441		60		-60

		37186		10275		0		0		-1		13736																				1724		3461		-20		20

		37187		10315		0		1		-1		13736																				1764		3421		40		-40

		37188		10275		0		1		-1		13736																				1724		3461		-40		40

		37189		10134		0		1		-1		13736																				1583		3602		-141		141

		37190		10034		0		1		-1		13736																				1483		3702		-100		100

		37193		9874		0		1		-1		13736																				1323		3862		-160		160

		37194		9723		0		0		-1		13736																				1172		4013		-151		151

		37195		9773		1		0		-1		13736																				1222		3963		50		-50

		37197		9924		0		1		1		-6112																				1373		3812		151		-151

		37200		9784		0		1		-1		13456																				1233		3672		-140		-140

		37201		9773		1		0		-1		13456																				1222		3683		-11		11

		37202		9824		1		0		1		-6192																				1273		3632		51		-51

		37203		9834		1		0		1		-6192																				1283		3642		10		10

		37204		10014		0		0		1		-6192																				1463		3822		180		180

		37207		10044		0		0		1		-6192																				1493		3852		30		30

		37208		9974		0		1		1		-6192																				1423		3782		-70		-70

		37209		9824		0		1		-1		13456																				1273		3632		-150		-150

		37210		9773		0		1		-1		13456																				1222		3683		-51		51

		37211		9623		0		1		-1		13456																				1072		3833		-150		150

		37214		9613		1		0		-1		13456																				1062		3843		-10		10

		37215		9703		0		1		1		-5950																				1152		3753		90		-90

		37216		9543		1		0		-1		13136																				992		3593		-160		-160

		37217		9603		0		0		1		-6070																				1052		3533		60		-60

		37218		9573		0		0		1		-6070																				1022		3503		-30		-30

		37221		9603		0		0		1		-6070																				1052		3533		30		30

		37222		9603		1		0		1		-6070																				1052		3533		0		0

		37223		9613		0		1		1		-6070																				1062		3543		10		10

		37224		9523		1		0		-1		12976																				972		3453		-90		-90

		37225		9543		0		1		1		-6110																				992		3433		20		-20

		37228		9583		0		0		-1		13056																				1032		3473		40		40

		37229		9573		0		1		-1		13056																				1022		3483		-10		10

		37230		9573		0		1		-1		13056																				1022		3483		0		0

		37231		9533		1		0		-1		13056																				982		3523		-40		40

		37232		9543		1		0		1		-6030																				992		3513		10		-10

		37235		9583		0		1		1		-6030																				1032		3553		40		40

		37236		9523		0		1		-1		13016																				972		3493		-60		-60

		37237		9403		1		0		-1		13016																				852		3613		-120		120

		37238		9583		0		1		1		-6150																				1032		3433		180		-180

		37239		9523		0		1		-1		12896																				972		3373		-60		-60

		37242		9383		0		1		-1		12896																				832		3513		-140		140

		37243		9403		0		1		-1		12896																				852		3493		20		-20

		37244		9423		0		1		-1		12896																				872		3473		20		-20

		37245		9342		1		0		-1		12896																				791		3554		-81		81

		37246		9523		0		1		1		-6150																				972		3373		181		-181

		37252		9302		1		0		-1		12454																				751		3152		-221		-221

		37253		9563		0		1		1		-6672																				1012		2891		261		-261

		37258		9543		0		1		-1		12414																				992		2871		-20		-20

		37259		9403		0		0		-1		12414																				852		3011		-140		140

		37260		9443		0		1		-1		12414																				892		2971		40		-40

		37263		9443		0		1		-1		12414																				892		2971		0		0

		37264		9322		0		1		-1		12414																				771		3092		-121		121

		37265		9222		0		1		-1		12414																				671		3192		-100		100

		37266		9022		1		0		-1		12414																				471		3392		-200		200

		37267		9122		1		0		1		-5830																				571		3292		100		-100

		37270		9423		0		1		1		-5830																				872		3593		301		301

		37271		9322		1		0		-1		12814																				771		3492		-101		-101

		37272		9623		0		1		1		-6432																				1072		3191		301		-301

		37273		9603		0		0		-1		12774																				1052		3171		-20		-20

		37274		9623		1		0		-1		12774																				1072		3151		20		-20

		37277		9663		0		0		1		-6552																				1112		3111		40		-40

		37278		9723		0		1		1		-6552																				1172		3171		60		60

		37279		9663		0		1		-1		12774																				1112		3111		-60		-60

		37280		9583		0		0		-1		12774																				1032		3191		-80		80

		37281		9663		0		1		-1		12774																				1112		3111		80		-80

		37284		9643		0		1		-1		12774																				1092		3131		-20		20

		37285		9583		0		1		-1		12774																				1032		3191		-60		60

		37286		9483		1		0		-1		12774																				932		3291		-100		100

		37287		9583		1		0		1		-6392																				1032		3191		100		-100

		37288		9824		1		0		1		-6392																				1273		3432		241		241

		37291		9864		0		1		1		-6392																				1313		3472		40		40

		37292		9824		1		0		-1		13256																				1273		3432		-40		-40

		37293		9984		0		1		1		-6712																				1433		3272		160		-160

		37294		9924		0		1		-1		13136																				1373		3212		-60		-60

		37295		9864		0		1		-1		13136																				1313		3272		-60		60

		37298		9804		1		0		-1		13136																				1253		3332		-60		60

		37300		9844		1		0		1		-6552																				1293		3292		40		-40

		37301		9944		1		0		1		-6552																				1393		3392		100		100

		37302		10064		0		0		1		-6552																				1513		3512		120		120

		37305		10064		0		0		1		-6552																				1513		3512		0		0

		37306		10044		0		0		1		-6552																				1493		3492		-20		-20

		37307		10144		0		1		1		-6552																				1593		3592		100		100

		37308		10124		0		0		-1		13696																				1573		3572		-20		-20

		37309		10104		0		1		-1		13696																				1553		3592		-20		20

		37312		10024		1		0		-1		13696																				1473		3672		-80		80

		37313		10044		1		0		1		-6392																				1493		3652		20		-20

		37314		10164		0		0		1		-6392																				1613		3772		120		120

		37315		10124		0		1		1		-6392																				1573		3732		-40		-40

		37316		10184		0		1		-1		13976																				1633		3792		60		60

		37319		10205		0		1		-1		13976																				1654		3771		21		-21

		37320		10084		0		0		-1		13976																				1533		3892		-121		121

		37321		10084		0		0		-1		13976																				1533		3892		0		0

		37322		10084		0		0		-1		13976																				1533		3892		0		0

		37323		10124		1		0		-1		13976																				1573		3852		40		-40

		37326		10144		0		0		1		-6312																				1593		3832		20		-20

		37327		10144		1		0		1		-6312																				1593		3832		0		0

		37328		10164		0		0		1		-6312																				1613		3852		20		20

		37329		10225		0		1		1		-6312																				1674		3913		61		61

		37330		10144		1		0		-1		13976																				1593		3832		-81		-81

		37333		10305		0		1		1		-6634																				1754		3671		161		-161

		37334		10385		1		0		-1		14136																				1834		3751		80		80

		37335		10485		1		0		1		-6834																				1934		3651		100		-100

		37336		10646		0		1		1		-6834																				2095		3812		161		161

		37337		10565		1		0		-1		14296																				2014		3731		-81		-81

		37340		10646		1		0		1		-6996																				2095		3650		81		-81

		37341		10626		0		0		1		-6996																				2075		3630		-20		-20

		37342		10686		1		0		1		-6996																				2135		3690		60		60

		37343		10766		0		1		1		-6996																				2215		3770		80		80

		37348		10605		0		1		-1		14214																				2054		3609		-161		-161

		37349		10626		0		1		-1		14214																				2075		3588		21		-21

		37350		10666		1		0		-1		14214																				2115		3548		40		-40

		37351		10846		1		0		1		-7478																				2295		3368		180		-180

		37354		10946		0		1		1		-7478																				2395		3468		100		100

		37355		10946		0		0		-1		14414																				2395		3468		0		0

		37356		10966		1		0		-1		14414																				2415		3448		20		-20

		37357		11006		0		0		1		-7598																				2455		3408		40		-40

		37358		11027		0		0		1		-7598																				2476		3429		21		21

		37361		10445		1		0		1		-7598																				1894		2847		-582		-582

		37362		10746		0		1		1		-7598																				2195		3148		301		301

		37363		10626		0		1		-1		13654																				2075		3028		-120		-120

		37364		10605		0		1		-1		13654																				2054		3049		-21		21

		37365		10425		0		0		-1		13654																				1874		3229		-180		180

		37368		10465		1		0		-1		13654																				1914		3189		40		-40

		37369		10525		0		0		1		-7396																				1974		3129		60		-60

		37370		10525		1		0		1		-7396																				1974		3129		0		0

		37372		10545		1		0		1		-7396																				1994		3149		20		20

		37375		10746		0		1		1		-7396																				2195		3350		201		201

		37376		10766		1		0		-1		14136																				2215		3370		20		20

		37378		11006		0		1		1		-7876																				2455		3130		240		-240

		37379		10666		1		0		-1		13456																				2115		2790		-340		-340

		37382		10605		0		1		1		-7754																				2054		2851		-61		61

		37383		10646		0		0		-1		13538																				2095		2892		41		41

		37384		10646		0		0		-1		13538																				2095		2892		0		0

		37385		10706		1		0		-1		13538																				2155		2832		60		-60

		37386		10846		1		0		1		-8154																				2295		2692		140		-140

		37389		10886		0		0		1		-8154																				2335		2732		40		40

		37390		10886		1		0		1		-8154																				2335		2732		0		0

		37391		11087		1		0		1		-8154																				2536		2933		201		201

		37392		11187		0		1		1		-8154																				2636		3033		100		100

		37393		11006		0		0		-1		13858																				2455		2852		-181		-181

		37396		10986		1		0		-1		13858																				2435		2872		-20		20

		37397		11327		1		0		1		-8796																				2776		2531		341		-341

		37398		11568		1		0		1		-8796																				3017		2772		241		241

		37399		11788		0		0		1		-8796																				3237		2992		220		220

		37400		11728		1		0		1		-8796																				3177		2932		-60		-60

		37403		11808		1		0		1		-8796																				3257		3012		80		80

		37404		11909		1		0		1		-8796																				3358		3113		101		101

		37405		12049		0		1		1		-8796																				3498		3253		140		140

		37407		11949		0		1		-1		15102																				3398		3153		-100		-100

		37410		11828		0		1		-1		15102																				3277		3274		-121		121

		37411		11628		0		1		-1		15102																				3077		3474		-200		200

		37412		11488		1		0		-1		15102																				2937		3614		-140		140

		37413		11828		1		0		1		-8554																				3277		3274		340		-340

		37414		12109		0		1		1		-8554																				3558		3555		281		281

		37418		12029		0		0		-1		15504																				3478		3475		-80		-80

		37419		12029		0		1		-1		15504																				3478		3475		0		0

		37420		11808		0		1		-1		15504																				3257		3696		-221		221

		37421		11548		0		1		-1		15504																				2997		3956		-260		260

		37424		11548		0		0		-1		15504																				2997		3956		0		0

		37425		11648		1		0		-1		15504																				3097		3856		100		-100

		37426		11728		0		0		1		-7952																				3177		3776		80		-80

		37427		11588		0		1		1		-7952																				3037		3636		-140		-140

		37428		11548		0		1		0		3596																				2997		3596		-40		-40





Brisa2

		



Buy and hold

Negociação



Cimpor1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		5934		0		0		0		0				Resultado final:				2271				"Buy and hold":				379								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		5950		0		0		0		0								11.33								1.89				0		0		0		0		0.00		0.00		0.00

		6/14/00		5934		0		1		0		0				Nº. de negócios:				67												-16		0		-16		0		-0.08		0.00		0.00

		6/15/00		5742		1		0		0		0																				-209		0		-192		0		-1.04		0.00		0.00

		6/16/00		6415		1		0		1		-6415																				465		0		674		0		2.32		0.00		-3.36

		6/19/00		6415		0		1		1		-6415																				465		0		0		0		2.32		0.00		-3.36

		6/20/00		6258		1		0		0		-157																				308		-157.177888		-157		-157		1.54		-0.78		-4.14

		6/21/00		6303		0		1		1		-6460																				353		-157.177888		45		0		1.76		-0.78		-4.37

		6/23/00		6207		0		1		0		-253																				257		-253.409248		-96		-96		1.28		-1.26		-4.85

		6/26/00		6194		0		0		0		-253																				244		-253.409248		-13		0		1.22		-1.26		-4.78

		6/27/00		6156		0		0		0		-253																				205		-253.409248		-38		0		1.02		-1.26		-4.59

		6/28/00		6149		1		0		0		-253																				199		-253.409248		-6		0		0.99		-1.26		-4.56

		6/29/00		6175		1		0		1		-6428																				225		-253.409248		26		0		1.12		-1.26		-4.69

		6/30/00		6335		1		0		1		-6428																				385		-93.023648		160		160		1.92		-0.46		-3.89

		7/3/00		6383		1		0		1		-6428																				433		-44.907968		48		48		2.16		-0.22		-3.65

		7/4/00		6415		1		0		1		-6428																				465		-12.830848		32		32		2.32		-0.06		-3.49

		7/5/00		6560		0		0		1		-6428																				609		131.516192		144		144		3.04		0.66		-2.77

		7/6/00		6550		0		1		1		-6428																				600		121.893056		-10		-10		2.99		0.61		-2.82

		7/7/00		6451		1		0		0		22				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						500		22.453984		-99		-99		2.50		0.11		-3.31

		7/10/00		6486		1		0		1		-6464				7353				0.005501328						0.74						536		22.453984		35		0		2.67		0.11		-3.49

		7/11/00		6563		0		0		1		-6464																				613		99.439072		77		77		3.06		0.50		-3.10

		7/12/00		6576		0		0		1		-6464																				626		112.26992		13		13		3.12		0.56		-3.04

		7/13/00		6573		0		0		1		-6464				Sharpe Ratio (SR):																622		109.062208		-3		-3		3.10		0.54		-3.06

		7/14/00		6576		0		0		1		-6464				Média do retorno:								SR(BH)*:		SR(N)*:						626		112.26992		3		3		3.12		0.56		-3.04

		7/17/00		6579		0		0		1		-6464				1405.32		2058.05						1.166		2.715						629		115.477632		3		3		3.14		0.58		-3.02

		7/18/00		6592		0		0		1		-6464				Desv. padrão do retorno:																642		128.30848		13		13		3.20		0.64		-2.96

		7/19/00		6582		0		0		1		-6464				1205.58		757.99						SR(BH)**:		SR(N)**:						632		118.685344		-10		-10		3.15		0.59		-3.01

		7/20/00		6736		0		0		1		-6464												0.005		0.037						786		272.65552		154		154		3.92		1.36		-2.24

		7/21/00		6784		1		0		1		-6464				Notas:																834		320.7712		48		48		4.16		1.60		-2.00

		7/24/00		7057		1		0		1		-6464																				1107		593.42672		273		273		5.52		2.96		-0.64

		7/25/00		7362		0		0		1		-6464				- Ret(BH): Retorno do Buy and Hold.																1411		898.15936		305		305		7.04		4.48		0.88

		7/26/00		7253		1		0		1		-6464				- Ret(N): Retorno da Negociação.																1302		789.097152		-109		-109		6.50		3.94		0.34

		7/27/00		7458		0		0		1		-6464				- Baseline para a SR: 0%.																1508		994.39072		205		205		7.52		4.96		1.36

		7/28/00		7564		0		1		1		-6464																				1613		1100.245216		106		106		8.05		5.49		1.89

		7/31/00		7282		0		0		0		818																				1331		817.96656		-282		-282		6.64		4.08		0.48

		8/1/00		7346		0		1		0		818																				1395		817.96656		64		0		6.96		4.08		0.16

		8/2/00		7301		0		0		0		818																				1350		817.96656		-45		0		6.74		4.08		0.38

		8/3/00		7304		1		0		0		818																				1354		817.96656		3		0		6.75		4.08		0.37

		8/4/00		7378		1		0		1		-6560																				1427		817.96656		74		0		7.12		4.08		0.00

		8/7/00		7432		0		0		1		-6560																				1482		872.497664		55		55		7.39		4.35		0.27

		8/8/00		7506		0		0		1		-6560																				1556		946.27504		74		74		7.76		4.72		0.64

		8/9/00		7506		0		0		1		-6560																				1556		946.27504		0		0		7.76		4.72		0.64

		8/10/00		7519		0		0		1		-6560																				1569		959.105888		13		13		7.82		4.78		0.70

		8/11/00		7509		1		0		1		-6560																				1559		949.482752		-10		-10		7.78		4.74		0.66

		8/14/00		7538		1		0		1		-6560																				1588		978.35216		29		29		7.92		4.88		0.80

		8/16/00		7622		1		0		1		-6560																				1671		1061.752672		83		83		8.34		5.30		1.22

		8/17/00		7673		1		0		1		-6560																				1723		1113.076064		51		51		8.59		5.55		1.47

		8/18/00		7779		0		0		1		-6560																				1828		1218.93056		106		106		9.12		6.08		2.00

		8/21/00		7779		1		0		1		-6560																				1828		1218.93056		0		0		9.12		6.08		2.00

		8/22/00		8006		0		0		1		-6560																				2056		1446.678112		228		228		10.26		7.22		3.14

		8/23/00		7929		0		0		1		-6560																				1979		1369.693024		-77		-77		9.87		6.83		2.75

		8/24/00		7763		1		0		1		-6560																				1812		1202.892		-167		-167		9.04		6.00		1.92

		8/25/00		7968		0		1		1		-6560																				2018		1408.185568		205		205		10.06		7.02		2.94

		8/28/00		7920		0		1		0		1360																				1970		1360.069888		-48		-48		9.82		6.78		2.70

		8/29/00		7817		0		0		0		1360																				1867		1360.069888		-103		0		9.31		6.78		3.22

		8/30/00		7830		0		1		0		1360																				1880		1360.069888		13		0		9.38		6.78		3.15

		8/31/00		7788		0		1		0		1360																				1838		1360.069888		-42		0		9.17		6.78		3.36

		9/1/00		7699		0		1		0		1360																				1748		1360.069888		-90		0		8.72		6.78		3.81

		9/4/00		7557		0		0		0		1360																				1607		1360.069888		-141		0		8.02		6.78		4.51

		9/5/00		7580		0		0		0		1360																				1630		1360.069888		22		0		8.13		6.78		4.40

		9/6/00		7602		1		0		0		1360																				1652		1360.069888		22		0		8.24		6.78		4.29

		9/7/00		7715		1		0		1		-6354																				1764		1360.069888		112		0		8.80		6.78		3.73

		9/8/00		7974		0		1		1		-6354																				2024		1619.89456		260		260		10.10		8.08		5.02

		9/11/00		7878		0		0		0		1524																				1928		1523.6632		-96		-96		9.62		7.60		4.54

		9/12/00		7910		0		1		0		1524																				1960		1523.6632		32		0		9.78		7.60		4.38

		9/13/00		7872		0		0		0		1524																				1921		1523.6632		-38		0		9.58		7.60		4.58

		9/14/00		7859		1		0		0		1524																				1909		1523.6632		-13		0		9.52		7.60		4.64

		9/15/00		7910		0		0		1		-6387																				1960		1523.6632		51		0		9.78		7.60		4.38

		9/18/00		7891		1		0		1		-6387																				1941		1504.416928		-19		-19		9.68		7.50		4.29

		9/19/00		7955		1		0		1		-6387																				2005		1568.571168		64		64		10.00		7.82		4.61

		9/20/00		7997		1		0		1		-6387																				2047		1610.271424		42		42		10.21		8.03		4.82

		9/21/00		8125		1		0		1		-6387																				2175		1738.579904		128		128		10.85		8.67		5.46

		9/22/00		8067		1		0		1		-6387																				2117		1680.841088		-58		-58		10.56		8.38		5.17

		9/25/00		8119		1		0		1		-6387																				2168		1732.16448		51		51		10.82		8.64		5.42

		9/26/00		8180		1		0		1		-6387																				2229		1793.111008		61		61		11.12		8.94		5.73

		9/27/00		8212		1		0		1		-6387																				2261		1825.188128		32		32		11.28		9.10		5.89

		9/28/00		8218		1		0		1		-6387																				2268		1831.603552		6		6		11.31		9.14		5.92

		9/29/00		8276		1		0		1		-6387																				2326		1889.342368		58		58		11.60		9.42		6.21

		10/2/00		8282		0		1		1		-6387																				2332		1895.757792		6		6		11.63		9.46		6.24

		10/3/00		8196		1		0		0		1809																				2245		1809.149568		-87		-87		11.20		9.02		5.81

		10/4/00		8263		1		0		1		-6454																				2313		1809.149568		67		0		11.54		9.02		5.47

		10/6/00		8295		1		0		1		-6454																				2345		1841.226688		32		32		11.70		9.18		5.63

		10/9/00		8263		1		0		1		-6454																				2313		1809.149568		-32		-32		11.54		9.02		5.47

		10/10/00		8324		0		0		1		-6454																				2374		1870.096096		61		61		11.84		9.33		5.78

		10/11/00		8308		0		1		1		-6454																				2358		1854.057536		-16		-16		11.76		9.25		5.70

		10/12/00		8215		0		0		0		1761																				2265		1761.033888		-93		-93		11.30		8.78		5.23

		10/13/00		8173		0		0		0		1761																				2223		1761.033888		-42		0		11.09		8.78		5.44

		10/16/00		8122		0		0		0		1761																				2172		1761.033888		-51		0		10.83		8.78		5.70

		10/17/00		8340		0		0		0		1761																				2390		1761.033888		218		0		11.92		8.78		4.61

		10/18/00		8253		1		0		0		1761																				2303		1761.033888		-87		0		11.49		8.78		5.04

		10/19/00		8340		0		0		1		-6579																				2390		1761.033888		87		0		11.92		8.78		4.61

		10/20/00		8340		0		1		1		-6579																				2390		1761.033888		0		0		11.92		8.78		4.61

		10/23/00		8311		0		1		0		1732																				2361		1732.16448		-29		-29		11.78		8.64		4.46

		10/24/00		8212		0		0		0		1732																				2261		1732.16448		-99		0		11.28		8.64		4.96

		10/25/00		8183		1		0		0		1732																				2233		1732.16448		-29		0		11.14		8.64		5.10

		10/26/00		8340		0		0		1		-6608																				2390		1732.16448		157		0		11.92		8.64		4.32

		10/27/00		8340		0		0		1		-6608																				2390		1732.16448		0		0		11.92		8.64		4.32

		10/30/00		8298		0		0		1		-6608																				2348		1690.464224		-42		-42		11.71		8.43		4.11

		10/31/00		8391		1		0		1		-6608																				2441		1783.487872		93		93		12.18		8.90		4.58

		11/2/00		8443		0		1		1		-6608																				2492		1834.811264		51		51		12.43		9.15		4.83

		11/3/00		8372		0		0		0		1764																				2422		1764.2416		-71		-71		12.08		8.80		4.48

		11/6/00		8398		0		0		0		1764																				2447		1764.2416		26		0		12.21		8.80		4.35

		11/7/00		8356		0		0		0		1764																				2406		1764.2416		-42		0		12.00		8.80		4.56

		11/8/00		8385		1		0		0		1764																				2435		1764.2416		29		0		12.14		8.80		4.42

		11/9/00		8404		0		0		1		-6640																				2454		1764.2416		19		0		12.24		8.80		4.32

		11/10/00		8430		0		0		1		-6640																				2480		1789.903296		26		26		12.37		8.93		4.45

		11/13/00		8382		0		0		1		-6640																				2431		1741.787616		-48		-48		12.13		8.69		4.21

		11/14/00		8414		1		0		1		-6640																				2464		1773.864736		32		32		12.29		8.85		4.37

		11/15/00		8423		0		0		1		-6640																				2473		1783.487872		10		10		12.34		8.90		4.42

		11/16/00		8363		0		0		1		-6640																				2412		1722.541344		-61		-61		12.03		8.59		4.11

		11/17/00		8423		0		0		1		-6640																				2473		1783.487872		61		61		12.34		8.90		4.42

		11/20/00		8404		0		1		1		-6640																				2454		1764.2416		-19		-19		12.24		8.80		4.32

		11/21/00		8398		1		0		0		1758																				2447		1757.826176		-6		-6		12.21		8.77		4.29

		11/22/00		8353		0		0		1		-6595																				2403		1757.826176		-45		0		11.98		8.77		4.51

		11/23/00		8372		1		0		1		-6595																				2422		1777.072448		19		19		12.08		8.86		4.61

		11/24/00		8388		0		0		1		-6595																				2438		1793.111008		16		16		12.16		8.94		4.69

		11/27/00		8391		1		0		1		-6595																				2441		1796.31872		3		3		12.18		8.96		4.70

		11/28/00		8388		1		0		1		-6595																				2438		1793.111008		-3		-3		12.16		8.94		4.69

		11/29/00		8414		0		1		1		-6595																				2464		1818.772704		26		26		12.29		9.07		4.82

		11/30/00		8391		1		0		0		1796																				2441		1796.31872		-22		-22		12.18		8.96		4.70

		12/4/00		8423		1		0		1		-6627																				2473		1796.31872		32		0		12.34		8.96		4.54

		12/5/00		8439		0		0		1		-6627																				2489		1812.35728		16		16		12.42		9.04		4.62

		12/6/00		8472		0		1		1		-6627																				2521		1844.4344		32		32		12.58		9.20		4.78

		12/7/00		8456		0		0		0		1828																				2505		1828.39584		-16		-16		12.50		9.12		4.70

		12/11/00		8494		0		0		0		1828																				2544		1828.39584		38		0		12.69		9.12		4.51

		12/12/00		8456		0		0		0		1828																				2505		1828.39584		-38		0		12.50		9.12		4.70

		12/13/00		8456		0		0		0		1828																				2505		1828.39584		0		0		12.50		9.12		4.70

		12/14/00		8459		1		0		0		1828																				2508		1828.39584		3		0		12.51		9.12		4.69

		12/15/00		8497		0		0		1		-6669																				2547		1828.39584		38		0		12.70		9.12		4.50

		12/18/00		8504		0		1		1		-6669																				2553		1834.811264		6		6		12.74		9.15		4.53

		12/19/00		8475		0		0		0		1806																				2524		1805.941856		-29		-29		12.59		9.01		4.38

		12/20/00		8500		0		1		0		1806																				2550		1805.941856		26		0		12.72		9.01		4.26

		12/21/00		8500		1		0		0		1806																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/22/00		8500		0		0		1		-6694																				2550		1805.941856		0		0		12.72		9.01		4.26

		12/27/00		8407		0		0		1		-6694																				2457		1712.918208		-93		-93		12.26		8.54		3.79

		12/28/00		8504		0		0		1		-6694																				2553		1809.149568		96		96		12.74		9.02		4.27

		12/29/00		8516		0		0		1		-6694																				2566		1821.980416		13		13		12.80		9.09		4.34

		1/2/01		8427		0		0		1		-6694																				2476		1732.16448		-90		-90		12.35		8.64		3.89

		1/3/01		8472		0		1		1		-6694																				2521		1777.072448		45		45		12.58		8.86		4.11

		1/4/01		8340		0		0		0		1646																				2390		1645.556256		-132		-132		11.92		8.21		3.46

		1/5/01		8186		0		0		0		1646																				2236		1645.556256		-154		0		11.15		8.21		4.22

		1/8/01		8385		0		1		0		1646																				2435		1645.556256		199		0		12.14		8.21		3.23

		1/9/01		8202		1		0		0		1646																				2252		1645.556256		-183		0		11.23		8.21		4.14

		1/10/01		8279		1		0		1		-6634																				2329		1645.556256		77		0		11.62		8.21		3.76

		1/11/01		8456		1		0		1		-6634																				2505		1821.980416		176		176		12.50		9.09		4.64

		1/12/01		8504		1		0		1		-6634																				2553		1870.096096		48		48		12.74		9.33		4.88

		1/15/01		8549		1		0		1		-6634																				2598		1915.004064		45		45		12.96		9.55		5.10

		1/16/01		8504		0		0		1		-6634																				2553		1870.096096		-45		-45		12.74		9.33		4.88

		1/17/01		8533		1		0		1		-6634																				2582		1898.965504		29		29		12.88		9.47		5.02

		1/18/01		8581		0		0		1		-6634																				2630		1947.081184		48		48		13.12		9.71		5.26

		1/19/01		8581		0		1		1		-6634																				2630		1947.081184		0		0		13.12		9.71		5.26

		1/22/01		8456		1		0		0		1822																				2505		1821.980416		-125		-125		12.50		9.09		4.64

		1/23/01		8587		1		0		1		-6765																				2637		1821.980416		132		0		13.15		9.09		3.98

		1/24/01		8581		1		0		1		-6765																				2630		1815.564992		-6		-6		13.12		9.06		3.95

		1/25/01		8767		1		0		1		-6765																				2816		2001.612288		186		186		14.05		9.98		4.88

		1/26/01		8917		1		0		1		-6765																				2967		2152.374752		151		151		14.80		10.74		5.63

		1/29/01		8982		0		0		1		-6765																				3031		2216.528992		64		64		15.12		11.06		5.95

		1/30/01		8953		1		0		1		-6765																				3002		2187.659584		-29		-29		14.98		10.91		5.81

		1/31/01		8985		1		0		1		-6765																				3034		2219.736704		32		32		15.14		11.07		5.97

		2/1/01		9302		0		0		1		-6765																				3352		2537.300192		318		318		16.72		12.66		7.55

		2/2/01		9367		1		0		1		-6765																				3416		2601.454432		64		64		17.04		12.98		7.87

		2/5/01		9302		1		0		1		-6765																				3352		2537.300192		-64		-64		16.72		12.66		7.55

		2/6/01		9399		0		0		1		-6765																				3448		2633.531552		96		96		17.20		13.14		8.03

		2/7/01		9399		0		0		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/8/01		9399		0		1		1		-6765																				3448		2633.531552		0		0		17.20		13.14		8.03

		2/9/01		9017		0		1		0		2252																				3067		2251.813824		-382		-382		15.30		11.23		6.13

		2/12/01		8683		0		0		0		2252																				2733		2251.813824		-334		0		13.63		11.23		7.79

		2/13/01		8658		1		0		0		2252																				2707		2251.813824		-26		0		13.50		11.23		7.92

		2/14/01		8600		1		0		1		-6348																				2650		2251.813824		-58		0		13.22		11.23		8.21

		2/15/01		8664		1		0		1		-6348																				2714		2315.968064		64		64		13.54		11.55		8.53

		2/16/01		8828		1		0		1		-6348																				2877		2479.561376		164		164		14.35		12.37		9.34

		2/19/01		8837		1		0		1		-6348																				2887		2489.184512		10		10		14.40		12.42		9.39

		2/20/01		9142		0		0		1		-6348																				3192		2793.917152		305		305		15.92		13.94		10.91

		2/21/01		9087		1		0		1		-6348																				3137		2739.386048		-55		-55		15.65		13.66		10.64

		2/22/01		9103		1		0		1		-6348																				3153		2755.424608		16		16		15.73		13.74		10.72

		2/23/01		9190		1		0		1		-6348																				3240		2842.032832		87		87		16.16		14.18		11.15

		2/26/01		9225		1		0		1		-6348																				3275		2877.317664		35		35		16.34		14.35		11.33

		2/28/01		9354		1		0		1		-6348																				3403		3005.626144		128		128		16.98		14.99		11.97

		3/1/01		9354		1		0		1		-6348																				3403		3005.626144		0		0		16.98		14.99		11.97

		3/2/01		9444		0		0		1		-6348																				3493		3095.44208		90		90		17.42		15.44		12.42

		3/5/01		9431		1		0		1		-6348																				3480		3082.611232		-13		-13		17.36		15.38		12.35

		3/6/01		9623		0		1		1		-6348																				3673		3275.073952		192		192		18.32		16.34		13.31

		3/7/01		9594		0		0		0		3246																				3644		3246.204544		-29		-29		18.18		16.19		13.17

		3/8/01		9559		1		0		0		3246																				3609		3246.204544		-35		0		18.00		16.19		13.34

		3/9/01		9623		0		0		1		-6377																				3673		3246.204544		64		0		18.32		16.19		13.02

		3/12/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/13/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/14/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/15/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/16/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/19/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/20/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/21/01		9623		1		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/22/01		9623		0		0		1		-6377																				3673		3246.204544		0		0		18.32		16.19		13.02

		3/23/01		9572		0		1		1		-6377																				3622		3194.881152		-51		-51		18.06		15.94		12.77

		3/26/01		9498		0		1		0		3121																				3548		3121.103776		-74		-74		17.70		15.57		12.40

		3/27/01		9360		1		0		0		3121																				3410		3121.103776		-138		0		17.01		15.57		13.09

		3/28/01		9655		1		0		1		-6534																				3705		3121.103776		295		0		18.48		15.57		11.62

		3/29/01		10268		0		0		1		-6534																				4318		3733.776766		613		613		21.54		18.62		14.67

		3/30/01		10634		1		0		1		-6534																				4683		4099.455936		366		366		23.36		20.45		16.50

		4/2/01		10942		1		0		1		-6534																				4991		4407.396286		308		308		24.90		21.98		18.03

		4/3/01		11387		0		0		1		-6534																				5437		4853.268256		446		446		27.12		24.21		20.26

		4/4/01		11246		0		1		1		-6534																				5296		4712.128926		-141		-141		26.42		23.50		19.55

		4/5/01		11227		0		0		0		4693																				5277		4692.882656		-19		-19		26.32		23.41		19.46

		4/6/01		10970		1		0		0		4693																				5020		4692.882656		-257		0		25.04		23.41		20.74

		4/9/01		10906		0		0		1		-6213																				4956		4692.882656		-64		0		24.72		23.41		21.06

		4/10/01		10929		0		0		1		-6213																				4978		4715.336636		22		22		24.83		23.52		21.17

		4/11/01		10393		0		1		1		-6213																				4443		4179.648736		-536		-536		22.16		20.85		18.50

		4/12/01		9110		0		1		0		2897																				3160		2896.563936		-1283		-1283		15.76		14.45		12.10

		4/17/01		8661		0		1		0		2897																				2711		2896.563936		-449		0		13.52		14.45		14.34

		4/18/01		8391		0		1		0		2897																				2441		2896.563936		-269		0		12.18		14.45		15.68

		4/19/01		8164		1		0		0		2897																				2213		2896.563936		-228		0		11.04		14.45		16.82

		4/20/01		8805		0		0		1		-5909																				2855		2896.563936		642		0		14.24		14.45		13.62

		4/23/01		8404		0		0		1		-5909																				2454		2495.599936		-401		-401		12.24		12.45		11.62

		4/24/01		8661		1		0		1		-5909																				2711		2752.216896		257		257		13.52		13.73		12.90

		4/26/01		8946		1		0		1		-5909																				2996		3037.703264		285		285		14.94		15.15		14.32

		4/27/01		8917		0		1		1		-5909																				2967		3008.833856		-29		-29		14.80		15.01		14.18

		4/30/01		8603		0		0		0		2694																				2653		2694.47808		-314		-314		13.23		13.44		12.61

		5/2/01		8789		0		1		0		2694																				2839		2694.47808		186		0		14.16		13.44		11.68

		5/3/01		8500		0		0		0		2694																				2550		2694.47808		-289		0		12.72		13.44		13.12

		5/4/01		8552		1		0		0		2694																				2601		2694.47808		51		0		12.98		13.44		12.86

		5/7/01		8581		1		0		1		-5886																				2630		2694.47808		29		0		13.12		13.44		12.72

		5/8/01		8674		0		0		1		-5886																				2723		2787.501728		93		93		13.58		13.90		13.18

		5/9/01		8645		0		1		1		-5886																				2694		2758.63232		-29		-29		13.44		13.76		13.04

		5/10/01		8568		0		1		0		2682																				2617		2681.647232		-77		-77		13.06		13.38		12.66

		5/11/01		8398		0		1		0		2682																				2447		2681.647232		-170		0		12.21		13.38		13.50

		5/14/01		8116		0		0		0		2682																				2165		2681.647232		-282		0		10.80		13.38		14.91

		5/15/01		8212		1		0		0		2682																				2261		2681.647232		96		0		11.28		13.38		14.43

		5/16/01		8247		1		0		1		-5565																				2297		2681.647232		35		0		11.46		13.38		14.26

		5/17/01		8308		0		1		1		-5565																				2358		2742.59376		61		61		11.76		13.68		14.56

		5/18/01		8019		0		1		0		2454																				2069		2453.89968		-289		-289		10.32		12.24		13.12

		5/21/01		7715		0		1		0		2454																				1764		2453.89968		-305		0		8.80		12.24		14.64

		5/22/01		7509		0		0		0		2454																				1559		2453.89968		-205		0		7.78		12.24		15.66

		5/23/01		7490		1		0		0		2454																				1540		2453.89968		-19		0		7.68		12.24		15.76

		5/24/01		7702		0		0		1		-5248																				1751		2453.89968		212		0		8.74		12.24		14.70

		5/25/01		7763		1		0		1		-5248																				1812		2514.846208		61		61		9.04		12.54		15.01

		5/28/01		8337		1		0		1		-5248																				2387		3089.026656		574		574		11.90		15.41		17.87

		5/29/01		8619		0		1		1		-5248																				2669		3371.305312		282		282		13.31		16.82		19.28

		5/30/01		8090		0		0		0		2842																				2140		2842.032832		-529		-529		10.67		14.18		16.64

		5/31/01		8083		0		1		0		2842																				2133		2842.032832		-6		0		10.64		14.18		16.67

		6/1/01		7891		1		0		0		2842																				1941		2842.032832		-192		0		9.68		14.18		17.63

		6/4/01		8180		0		0		1		-5338																				2229		2842.032832		289		0		11.12		14.18		16.19

		6/5/01		8045		0		0		1		-5338																				2095		2707.308928		-135		-135		10.45		13.50		15.52

		6/6/01		8019		1		0		1		-5338																				2069		2681.647232		-26		-26		10.32		13.38		15.39

		6/7/01		7971		0		0		1		-5338																				2021		2633.531552		-48		-48		10.08		13.14		15.15

		6/8/01		7843		0		1		1		-5338																				1893		2505.223072		-128		-128		9.44		12.50		14.51

		6/11/01		7548		0		0		0		2210																				1597		2210.113568		-295		-295		7.97		11.02		13.04

		6/12/01		7631		0		0		0		2210																				1681		2210.113568		83		0		8.38		11.02		12.62

		6/13/01		7506		1		0		0		2210																				1556		2210.113568		-125		0		7.76		11.02		13.25

		6/15/01		7843		0		1		1		-5633																				1893		2210.113568		337		0		9.44		11.02		11.57

		6/18/01		7634		0		1		0		2002																				1684		2001.612288		-209		-209		8.40		9.98		10.53

		6/19/01		7378		0		1		0		2002																				1427		2001.612288		-257		0		7.12		9.98		11.81

		6/20/01		7278		0		1		0		2002																				1328		2001.612288		-99		0		6.62		9.98		12.30

		6/21/01		7275		1		0		0		2002																				1325		2001.612288		-3		0		6.61		9.98		12.32

		6/22/01		7403		0		1		1		-5402																				1453		2001.612288		128		0		7.25		9.98		11.68

		6/25/01		7349		0		0		0		1947																				1399		1947.081184		-55		-55		6.98		9.71		11.41

		6/26/01		7384		0		0		0		1947																				1434		1947.081184		35		0		7.15		9.71		11.23

		6/27/01		7362		0		1		0		1947																				1411		1947.081184		-22		0		7.04		9.71		11.34

		6/28/01		7063		0		0		0		1947																				1113		1947.081184		-298		0		5.55		9.71		12.83

		6/29/01		7073		1		0		0		1947																				1123		1947.081184		10		0		5.60		9.71		12.78

		7/2/01		7342		0		0		1		-5395																				1392		1947.081184		269		0		6.94		9.71		11.44

		7/3/01		7314		1		0		1		-5395																				1363		1918.211776		-29		-29		6.80		9.57		11.30

		7/4/01		7394		1		0		1		-5395																				1443		1998.404576		80		80		7.20		9.97		11.70

		7/5/01		7477		1		0		1		-5395																				1527		2081.805088		83		83		7.62		10.38		12.11

		7/6/01		7699		0		1		1		-5395																				1748		2303.137216		221		221		8.72		11.49		13.22

		7/9/01		7410		0		0		0		2014																				1460		2014.443136		-289		-289		7.28		10.05		11.78

		7/10/01		7458		0		1		0		2014																				1508		2014.443136		48		0		7.52		10.05		11.54

		7/11/01		7381		0		0		0		2014																				1431		2014.443136		-77		0		7.14		10.05		11.92

		7/12/01		7535		0		1		0		2014																				1585		2014.443136		154		0		7.90		10.05		11.15

		7/13/01		7471		0		0		0		2014																				1520		2014.443136		-64		0		7.58		10.05		11.47

		7/16/01		7493		1		0		0		2014																				1543		2014.443136		22		0		7.70		10.05		11.36

		7/17/01		7522		0		0		1		-5508																				1572		2014.443136		29		0		7.84		10.05		11.22

		7/18/01		7490		0		0		1		-5508																				1540		1982.366016		-32		-32		7.68		9.89		11.06

		7/19/01		7506		0		0		1		-5508																				1556		1998.404576		16		16		7.76		9.97		11.14

		7/20/01		7445		0		0		1		-5508																				1495		1937.458048		-61		-61		7.46		9.66		10.83

		7/23/01		7452		0		0		1		-5508																				1501		1943.873472		6		6		7.49		9.70		10.86

		7/24/01		7416		0		1		1		-5508																				1466		1908.58864		-35		-35		7.31		9.52		10.69

		7/25/01		7381		0		1		0		1873																				1431		1873.303808		-35		-35		7.14		9.34		10.51

		7/26/01		7163		0		0		0		1873																				1213		1873.303808		-218		0		6.05		9.34		11.60

		7/27/01		7314		1		0		0		1873																				1363		1873.303808		151		0		6.80		9.34		10.85

		7/30/01		7310		0		0		1		-5437																				1360		1873.303808		-3		0		6.78		9.34		10.86

		7/31/01		7474		0		0		1		-5437																				1524		2036.89712		164		164		7.60		10.16		11.68

		8/1/01		7426		0		1		1		-5437																				1476		1988.78144		-48		-48		7.36		9.92		11.44

		8/2/01		7426		0		1		0		1989																				1476		1988.78144		0		0		7.36		9.92		11.44

		8/3/01		6576		0		1		0		1989																				626		1988.78144		-850		0		3.12		9.92		15.68

		8/6/01		6316		0		1		0		1989																				366		1988.78144		-260		0		1.82		9.92		16.98

		8/7/01		6104		0		0		0		1989																				154		1988.78144		-212		0		0.77		9.92		18.03

		8/8/01		6098		1		0		0		1989																				148		1988.78144		-6		0		0.74		9.92		18.06

		8/9/01		6133		1		0		1		-4144																				183		1988.78144		35		0		0.91		9.92		17.89

		8/10/01		6383		1		0		1		-4144																				433		2238.982976		250		250		2.16		11.17		19.14

		8/13/01		6415		1		0		1		-4144																				465		2271.060096		32		32		2.32		11.33		19.30

		8/14/01		6897		0		0		1		-4144																				946		2752.216896		481		481		4.72		13.73		21.70

		8/16/01		6800		0		1		1		-4144																				850		2655.985536		-96		-96		4.24		13.25		21.22

		8/17/01		6537		0		1		0		2393																				587		2392.953152		-263		-263		2.93		11.94		19.90

		8/20/01		6396		0		0		0		2393																				446		2392.953152		-141		0		2.22		11.94		20.61

		8/21/01		6303		0		0		0		2393																				353		2392.953152		-93		0		1.76		11.94		21.07

		8/22/01		6415		1		0		0		2393																				465		2392.953152		112		0		2.32		11.94		20.51

		8/23/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/24/01		6415		0		0		1		-4022																				465		2392.953152		0		0		2.32		11.94		20.51

		8/27/01		6464		0		0		1		-4022																				513		2441.068832		48		48		2.56		12.18		20.75

		8/28/01		6419		0		1		1		-4022																				468		2396.160864		-45		-45		2.34		11.95		20.53

		8/29/01		6332		0		0		0		2310																				382		2309.55264		-87		-87		1.90		11.52		20.10

		8/30/01		6338		0		0		0		2310																				388		2309.55264		6		0		1.94		11.52		20.06

		8/31/01		6415		0		0		0		2310																				465		2309.55264		77		0		2.32		11.52		19.68

		9/3/01		6415		0		0		0		2310																				465		2309.55264		0		0		2.32		11.52		19.68

		9/4/01		6422		0		1		0		2310																				472		2309.55264		6		0		2.35		11.52		19.65

		9/5/01		6371		0		1		0		2310																				420		2309.55264		-51		0		2.10		11.52		19.90

		9/6/01		6322		0		1		0		2310																				372		2309.55264		-48		0		1.86		11.52		20.14

		9/7/01		6146		0		1		0		2310																				196		2309.55264		-176		0		0.98		11.52		21.02

		9/10/01		5809		0		1		0		2310																				-141		2309.55264		-337		0		-0.70		11.52		22.70

		9/11/01		5690		0		1		0		2310																				-260		2309.55264		-119		0		-1.30		11.52		23.30

		9/12/01		5588		0		0		0		2310																				-362		2309.55264		-103		0		-1.81		11.52		23.81

		9/13/01		5620		1		0		0		2310																				-330		2309.55264		32		0		-1.65		11.52		23.65

		9/14/01		5655		0		0		1		-3346																				-295		2309.55264		35		0		-1.47		11.52		23.47

		9/17/01		5469		1		0		1		-3346																				-481		2123.505344		-186		-186		-2.40		10.59		22.54

		9/18/01		5591		1		0		1		-3346																				-359		2245.3984		122		122		-1.79		11.20		23.15

		9/19/01		5774		0		0		1		-3346																				-176		2428.237984		183		183		-0.88		12.11		24.06

		9/20/01		5642		0		1		1		-3346																				-308		2296.721792		-132		-132		-1.54		11.46		23.41

		9/21/01		5597		1		0		0		2252																				-353		2251.813824		-45		-45		-1.76		11.23		23.18

		9/24/01		5748		1		0		1		-3496																				-202		2251.813824		151		0		-1.01		11.23		22.43

		9/25/01		5742		0		0		1		-3496																				-209		2245.3984		-6		-6		-1.04		11.20		22.40

		9/26/01		5774		1		0		1		-3496																				-176		2277.47552		32		32		-0.88		11.36		22.56

		9/27/01		5854		0		1		1		-3496																				-96		2357.66832		80		80		-0.48		11.76		22.96

		9/28/01		5774		0		0		0		2277																				-176		2277.47552		-80		-80		-0.88		11.36		22.56

		10/1/01		5915		1		0		0		2277																				-35		2277.47552		141		0		-0.18		11.36		21.86

		10/2/01		5886		0		0		1		-3609																				-64		2277.47552		-29		0		-0.32		11.36		22.00

		10/3/01		5934		0		0		1		-3609																				-16		2325.5912		48		48		-0.08		11.60		22.24

		10/4/01		5902		1		0		1		-3609																				-48		2293.51408		-32		-32		-0.24		11.44		22.08

		10/8/01		5777		1		0		1		-3609																				-173		2168.413312		-125		-125		-0.86		10.82		21.46

		10/9/01		6104		0		0		1		-3609																				154		2495.599936		327		327		0.77		12.45		23.09

		10/10/01		6098		0		0		1		-3609																				148		2489.184512		-6		-6		0.74		12.42		23.06

		10/11/01		6101		0		0		1		-3609																				151		2492.392224		3		3		0.75		12.43		23.07

		10/12/01		6095		0		1		1		-3609																				144		2485.9768		-6		-6		0.72		12.40		23.04

		10/15/01		5921		0		1		0		2313																				-29		2312.760352		-173		-173		-0.14		11.54		22.18

		10/16/01		5742		0		1		0		2313																				-209		2312.760352		-180		0		-1.04		11.54		23.07

		10/17/01		5735		0		1		0		2313																				-215		2312.760352		-6		0		-1.07		11.54		23.10

		10/18/01		5732		1		0		0		2313																				-218		2312.760352		-3		0		-1.09		11.54		23.12

		10/19/01		5822		0		1		1		-3509																				-128		2312.760352		90		0		-0.64		11.54		22.67

		10/22/01		5774		0		0		0		2265																				-176		2264.644672		-48		-48		-0.88		11.30		22.43

		10/23/01		5748		1		0		0		2265																				-202		2264.644672		-26		0		-1.01		11.30		22.56

		10/24/01		5867		0		0		1		-3602																				-83		2264.644672		119		0		-0.42		11.30		21.97

		10/25/01		5790		1		0		1		-3602																				-160		2187.659584		-77		-77		-0.80		10.91		21.58

		10/26/01		5909		1		0		1		-3602																				-42		2306.344928		119		119		-0.21		11.50		22.18

		10/29/01		5883		0		1		1		-3602																				-67		2280.683232		-26		-26		-0.34		11.38		22.05

		10/30/01		5854		1		0		0		2252																				-96		2251.813824		-29		-29		-0.48		11.23		21.90

		10/31/01		5934		0		0		1		-3682																				-16		2251.813824		80		0		-0.08		11.23		21.50

		11/2/01		5966		0		1		1		-3682																				16		2283.890944		32		32		0.08		11.39		21.66

		11/5/01		5966		1		0		0		2284																				16		2283.890944		0		0		0.08		11.39		21.66

		11/6/01		6095		1		0		1		-3811																				144		2283.890944		128		0		0.72		11.39		21.02

		11/7/01		6133		0		0		1		-3811																				183		2322.383488		38		38		0.91		11.58		21.22

		11/8/01		6095		0		1		1		-3811																				144		2283.890944		-38		-38		0.72		11.39		21.02

		11/9/01		5950		1		0		0		2140																				0		2139.543904		-144		-144		0.00		10.67		20.30

		11/12/01		6130		1		0		1		-3990																				180		2139.543904		180		0		0.90		10.67		19.41

		11/13/01		6255		1		0		1		-3990																				305		2264.644672		125		125		1.52		11.30		20.03

		11/14/01		6245		0		1		1		-3990																				295		2255.021536		-10		-10		1.47		11.25		19.98

		11/15/01		6201		1		0		0		2210																				250		2210.113568		-45		-45		1.25		11.02		19.76

		11/16/01		6178		0		1		1		-3968																				228		2210.113568		-22		0		1.14		11.02		19.87

		11/19/01		6095		0		0		0		2127																				144		2126.713056		-83		-83		0.72		10.61		19.46

		11/20/01		6130		1		0		0		2127																				180		2126.713056		35		0		0.90		10.61		19.28

		11/21/01		6111		0		0		1		-3984																				160		2126.713056		-19		0		0.80		10.61		19.38

		11/22/01		6127		0		1		1		-3984																				176		2142.751616		16		16		0.88		10.69		19.46

		11/23/01		5966		0		0		0		1982																				16		1982.366016		-160		-160		0.08		9.89		18.66

		11/26/01		5950		1		0		0		1982																				0		1982.366016		-16		0		0.00		9.89		18.74

		11/27/01		6034		1		0		1		-4051																				83		1982.366016		83		0		0.42		9.89		18.32

		11/28/01		6107		0		1		1		-4051																				157		2056.143392		74		74		0.78		10.26		18.69

		11/29/01		6127		0		1		0		2075																				176		2075.389664		19		19		0.88		10.35		18.78

		11/30/01		6030		0		0		0		2075																				80		2075.389664		-96		0		0.40		10.35		19.26

		12/3/01		5925		1		0		0		2075																				-26		2075.389664		-106		0		-0.13		10.35		19.79

		12/4/01		6063		1		0		1		-3987																				112		2075.389664		138		0		0.56		10.35		19.10

		12/5/01		6303		0		0		1		-3987																				353		2315.968064		241		241		1.76		11.55		20.30

		12/6/01		6255		0		1		1		-3987																				305		2267.852384		-48		-48		1.52		11.31		20.06

		12/7/01		6197		1		0		0		2210																				247		2210.113568		-58		-58		1.23		11.02		19.78

		12/10/01		6255		1		0		1		-4045																				305		2210.113568		58		0		1.52		11.02		19.49

		12/11/01		6322		1		0		1		-4045																				372		2277.47552		67		67		1.86		11.36		19.82

		12/12/01		6371		0		1		1		-4045																				420		2325.5912		48		48		2.10		11.60		20.06

		12/13/01		6329		0		1		0		2284																				379		2283.890944		-42		-42		1.89		11.39		19.86

		12/14/01		6229		0		0		0		2284																				279		2283.890944		-99		0		1.39		11.39		20.35

		12/17/01		6191		0		0		0		2284																				241		2283.890944		-38		0		1.20		11.39		20.54

		12/18/01		6207		0		1		0		2284																				257		2283.890944		16		0		1.28		11.39		20.46

		12/19/01		6120		0		0		0		2284																				170		2283.890944		-87		0		0.85		11.39		20.90

		12/20/01		6130		1		0		0		2284																				180		2283.890944		10		0		0.90		11.39		20.85

		12/21/01		6152		0		1		1		-3869																				202		2283.890944		22		0		1.01		11.39		20.74

		12/27/01		6130		1		0		0		2261																				180		2261.43696		-22		-22		0.90		11.28		20.62

		12/28/01		6281		0		0		1		-4019																				330		2261.43696		151		0		1.65		11.28		19.87

		1/2/02		6303		0		0		1		-4019																				353		2283.890944		22		22		1.76		11.39		19.98

		1/3/02		6303		1		0		1		-4019																				353		2283.890944		0		0		1.76		11.39		19.98

		1/4/02		6338		1		0		1		-4019																				388		2319.175776		35		35		1.94		11.57		20.16

		1/7/02		6306		0		0		1		-4019																				356		2287.098656		-32		-32		1.78		11.41		20.00

		1/8/02		6319		0		1		1		-4019																				369		2299.929504		13		13		1.84		11.47		20.06

		1/9/02		6313		0		1		0		2294																				362		2293.51408		-6		-6		1.81		11.44		20.03

		1/10/02		6268		0		0		0		2294																				318		2293.51408		-45		0		1.58		11.44		20.26

		1/11/02		6281		1		0		0		2294																				330		2293.51408		13		0		1.65		11.44		20.19

		1/14/02		6377		0		1		1		-4083																				427		2293.51408		96		0		2.13		11.44		19.71

		1/15/02		6329		1		0		0		2245																				379		2245.3984		-48		-48		1.89		11.20		19.47

		1/16/02		6399		0		0		1		-4154																				449		2245.3984		71		0		2.24		11.20		19.12

		1/17/02		6374		1		0		1		-4154																				423		2219.736704		-26		-26		2.11		11.07		18.99

		1/18/02		6480		0		1		1		-4154																				529		2325.5912		106		106		2.64		11.60		19.52

		1/21/02		6415		0		0		0		2261																				465		2261.43696		-64		-64		2.32		11.28		19.20

		1/22/02		6403		0		0		0		2261																				452		2261.43696		-13		0		2.26		11.28		19.26

		1/23/02		6399		1		0		0		2261																				449		2261.43696		-3		0		2.24		11.28		19.28

		1/24/02		6454		0		1		1		-4192																				504		2261.43696		55		0		2.51		11.28		19.01

		1/25/02		6473		0		1		0		2281																				523		2280.683232		19		19		2.61		11.38		19.10

		1/28/02		6406		1		0		0		2281																				455		2280.683232		-67		0		2.27		11.38		19.44

		1/29/02		6448		1		0		1		-4167																				497		2280.683232		42		0		2.48		11.38		19.23

		1/30/02		6435		0		0		1		-4167																				484		2267.852384		-13		-13		2.42		11.31		19.17

		1/31/02		6451		1		0		1		-4167																				500		2283.890944		16		16		2.50		11.39		19.25

		2/1/02		6576		1		0		1		-4167																				626		2408.991712		125		125		3.12		12.02		19.87

		2/4/02		6553		0		1		1		-4167																				603		2386.537728		-22		-22		3.01		11.90		19.76

		2/5/02		6534		1		0		0		2367																				584		2367.291456		-19		-19		2.91		11.81		19.66

		2/6/02		6640		0		1		1		-4273																				690		2367.291456		106		0		3.44		11.81		19.14

		2/7/02		6489		1		0		0		2217																				539		2216.528992		-151		-151		2.69		11.06		18.38

		2/8/02		6496		0		0		1		-4279																				545		2216.528992		6		0		2.72		11.06		18.35

		2/11/02		6518		0		0		1		-4279																				568		2238.982976		22		22		2.83		11.17		18.46

		2/13/02		6512		0		1		1		-4279																				561		2232.567552		-6		-6		2.80		11.14		18.43

		2/14/02		6486		1		0		0		2207																				536		2206.905856		-26		-26		2.67		11.01		18.30

		2/15/02		6576		0		1		1		-4369																				626		2206.905856		90		0		3.12		11.01		17.86

		2/18/02		6496		0		0		0		2127																				545		2126.713056		-80		-80		2.72		10.61		17.46

		2/19/02		6502		0		1		0		2127																				552		2126.713056		6		0		2.75		10.61		17.42

		2/20/02		6448		0		0		0		2127																				497		2126.713056		-55		0		2.48		10.61		17.70

		2/21/02		6467		0		1		0		2127																				516		2126.713056		19		0		2.58		10.61		17.60

		2/22/02		6451		0		1		0		2127																				500		2126.713056		-16		0		2.50		10.61		17.68

		2/25/02		6319		1		0		0		2127																				369		2126.713056		-132		0		1.84		10.61		18.34

		2/26/02		6460		0		1		1		-4334																				510		2126.713056		141		0		2.54		10.61		17.63

		2/27/02		6387		0		1		0		2053																				436		2052.93568		-74		-74		2.18		10.24		17.26

		2/28/02		6313		1		0		0		2053																				362		2052.93568		-74		0		1.81		10.24		17.63

		3/1/02		6508		0		1		1		-4456																				558		2052.93568		196		0		2.78		10.24		16.66

		3/4/02		6438		0		1		0		1982																				488		1982.366016		-71		-71		2.43		9.89		16.30

		3/5/02		6377		1		0		0		1982																				427		1982.366016		-61		0		2.13		9.89		16.61

		3/6/02		6467		1		0		1		-4484																				516		1982.366016		90		0		2.58		9.89		16.16

		3/7/02		6608		0		1		1		-4484																				658		2123.505344		141		141		3.28		10.59		16.86

		3/8/02		6473		0		1		0		1989																				523		1988.78144		-135		-135		2.61		9.92		16.19

		3/11/02		6448		1		0		0		1989																				497		1988.78144		-26		0		2.48		9.92		16.32

		3/12/02		6435		1		0		1		-4446																				484		1988.78144		-13		0		2.42		9.92		16.38

		3/13/02		6473		0		1		1		-4446																				523		2027.273984		38		38		2.61		10.11		16.58

		3/14/02		6367		0		0		0		1921																				417		1921.419488		-106		-106		2.08		9.58		16.05

		3/15/02		6374		0		1		0		1921																				423		1921.419488		6		0		2.11		9.58		16.02

		3/18/02		6329		0		1		0		1921																				379		1921.419488		-45		0		1.89		9.58		16.24

		3/19/02		6326		0		0		0		1921																				375		1921.419488		-3		0		1.87		9.58		16.26

		3/20/02		6345		0		1		0		1921																				395		1921.419488		19		0		1.97		9.58		16.16

		3/21/02		6306		1		0		0		1921																				356		1921.419488		-38		0		1.78		9.58		16.35

		3/22/02		6319		0		0		1		-4398																				369		1921.419488		13		0		1.84		9.58		16.29

		3/25/02		6313		0		1		1		-4398																				362		1915.004064		-6		-6		1.81		9.55		16.26

		3/26/02		6277		0		0		0		1880																				327		1879.719232		-35		-35		1.63		9.38		16.08

		3/27/02		6277		1		0		0		1880																				327		1879.719232		0		0		1.63		9.38		16.08

		3/28/02		6303		0		1		1		-4423																				353		1879.719232		26		0		1.76		9.38		15.95

		4/2/02		6258		0		1		0		1835																				308		1834.811264		-45		-45		1.54		9.15		15.73

		4/3/02		6146		0		0		0		1835																				196		1834.811264		-112		0		0.98		9.15		16.29

		4/4/02		6143		0		1		0		1835																				192		1834.811264		-3		0		0.96		9.15		16.30

		4/5/02		6175		0		0		0		1835																				225		1834.811264		32		0		1.12		9.15		16.14

		4/8/02		6146		1		0		0		1835																				196		1834.811264		-29		0		0.98		9.15		16.29

		4/9/02		6156		1		0		1		-4321																				205		1834.811264		10		0		1.02		9.15		16.24

		4/10/02		6265		1		0		1		-4321																				314		1943.873472		109		109		1.57		9.70		16.78

		4/11/02		6354		0		0		1		-4321																				404		2033.689408		90		90		2.02		10.14		17.23

		4/12/02		6310		0		0		1		-4321																				359		1988.78144		-45		-45		1.79		9.92		17.01

		4/15/02		6191		1		0		1		-4321																				241		1870.096096		-119		-119		1.20		9.33		16.42

		4/16/02		6255		1		0		1		-4321																				305		1934.250336		64		64		1.52		9.65		16.74

		4/17/02		6236		1		0		1		-4321																				285		1915.004064		-19		-19		1.42		9.55		16.64

		4/18/02		6332		1		0		1		-4321																				382		2011.235424		96		96		1.90		10.03		17.12

		4/19/02		6396		0		1		1		-4321																				446		2075.389664		64		64		2.22		10.35		17.44

		4/22/02		6303		0		1		0		1982																				353		1982.366016		-93		-93		1.76		9.89		16.98

		4/23/02		6335		0		0		0		1982																				385		1982.366016		32		0		1.92		9.89		16.82

		4/24/02		6329		0		0		0		1982																				379		1982.366016		-6		0		1.89		9.89		16.85

		4/26/02		6380		0		0		0		1982																				430		1982.366016		51		0		2.14		9.89		16.59

		4/29/02		6412		0		1		0		1982																				462		1982.366016		32		0		2.30		9.89		16.43

		4/30/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/2/02		6412		0		0		0		1982																				462		1982.366016		0		0		2.30		9.89		16.43

		5/3/02		6419		1		0		0		1982																				468		1982.366016		6		0		2.34		9.89		16.40

		5/6/02		6399		1		0		1		-4417																				449		1982.366016		-19		0		2.24		9.89		16.50

		5/7/02		6784		0		0		1		-4417																				834		2367.291456		385		385		4.16		11.81		18.42

		5/8/02		6794		0		0		1		-4417																				844		2376.914592		10		10		4.21		11.86		18.46

		5/9/02		6842		1		0		1		-4417																				892		2425.030272		48		48		4.45		12.10		18.70

		5/10/02		7214		1		0		1		-4417																				1264		2797.124864		372		372		6.30		13.95		20.56

		5/13/02		7474		0		0		1		-4417																				1524		3056.949536		260		260		7.60		15.25		21.86

		5/14/02		7371		0		0		1		-4417																				1421		2954.302752		-103		-103		7.09		14.74		21.34

		5/15/02		7346		0		1		1		-4417																				1395		2928.641056		-26		-26		6.96		14.61		21.22

		5/16/02		6961		0		1		0		2544																				1010		2543.715616		-385		-385		5.04		12.69		19.30

		5/17/02		6557		1		0		0		2544																				606		2543.715616		-404		0		3.02		12.69		21.31

		5/20/02		6845		0		0		1		-4302																				895		2543.715616		289		0		4.46		12.69		19.87

		5/21/02		6784		0		1		1		-4302																				834		2482.769088		-61		-61		4.16		12.38		19.57

		5/22/02		6605		0		0		0		2303																				654		2303.137216		-180		-180		3.26		11.49		18.67

		5/23/02		6640		1		0		0		2303																				690		2303.137216		35		0		3.44		11.49		18.50

		5/24/02		6993		0		0		1		-4690																				1043		2303.137216		353		0		5.20		11.49		16.74

		5/27/02		6836		1		0		1		-4690																				885		2145.959328		-157		-157		4.42		10.70		15.95

		5/28/02		7336		0		0		1		-4690																				1386		2646.3624		500		500		6.91		13.20		18.45

		5/29/02		7246		0		1		1		-4690																				1296		2556.546464		-90		-90		6.46		12.75		18.00

		5/31/02		7073		0		1		0		2383																				1123		2383.330016		-173		-173		5.60		11.89		17.14

		6/3/02		6733		0		0		0		2383																				783		2383.330016		-340		0		3.90		11.89		18.83

		6/4/02		6714		0		0		0		2383																				763		2383.330016		-19		0		3.81		11.89		18.93

		6/5/02		6743		1		0		0		2383																				792		2383.330016		29		0		3.95		11.89		18.78

		6/6/02		6861		0		1		1		-4478																				911		2383.330016		119		0		4.54		11.89		18.19

		6/7/02		6675		0		1		0		2197																				725		2197.28272		-186		-186		3.62		10.96		17.26

		6/11/02		6624		0		1		0		2197																				674		2197.28272		-51		0		3.36		10.96		17.52

		6/12/02		6371		0		1		0		2197																				420		2197.28272		-253		0		2.10		10.96		18.78

		6/13/02		6204		0		1		0		2197																				253		2197.28272		-167		0		1.26		10.96		19.62

		6/14/02		6220		0		1		0		2197																				269		2197.28272		16		0		1.34		10.96		19.54

		6/17/02		6245		0		0		0		2197																				295		2197.28272		26		0		1.47		10.96		19.41

		6/18/02		6143		1		0		0		2197																				192		2197.28272		-103		0		0.96		10.96		19.92

		6/19/02		6255		1		0		1		-4058																				305		2197.28272		112		0		1.52		10.96		19.36

		6/20/02		6448		0		0		1		-4058																				497		2389.74544		192		192		2.48		11.92		20.32

		6/21/02		6329		0		1		0		2271																				379		2271.060096		-119		-119		1.89		11.33		19.73





Cimpor1

		



Buy and hold

Negociação1

Negociação2



Cimpor2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		5934		0		0		0		0				Resultado final:				3955				"Buy and hold":				379								Ret(BH)		Ret(N)

		6/13/00		5950		0		0		0		0								19.73								1.89				0		0		0		0

		6/14/00		5934		0		1		0		0				Nº. de negócios:				134												-16		0		-16		0

		6/15/00		5742		1		0		-1		5742																				-209		0		-192		0

		6/16/00		6415		1		0		1		-7089																				465		-673.61952		674		-674

		6/19/00		6415		0		1		1		-7089																				465		-673.61952		0		0

		6/20/00		6258		1		0		-1		5427																				308		-830.797408		-157		-157

		6/21/00		6303		0		1		1		-7179																				353		-875.705376		45		-45

		6/23/00		6207		0		1		-1		5235																				257		-971.936736		-96		-96

		6/26/00		6194		0		0		-1		5235																				244		-959.105888		-13		13

		6/27/00		6156		0		0		-1		5235																				205		-920.613344		-38		38

		6/28/00		6149		1		0		-1		5235																				199		-914.19792		-6		6

		6/29/00		6175		1		0		1		-7115																				225		-939.859616		26		-26

		6/30/00		6335		1		0		1		-7115																				385		-779.474016		160		160

		7/3/00		6383		1		0		1		-7115																				433		-731.358336		48		48

		7/4/00		6415		1		0		1		-7115																				465		-699.281216		32		32

		7/5/00		6560		0		0		1		-7115																				609		-554.934176		144		144

		7/6/00		6550		0		1		1		-7115																				600		-564.557312		-10		-10

		7/7/00		6451		1		0		-1		5787																				500		-663.996384		-99		-99

		7/10/00		6486		1		0		1		-7185																				536		-699.281216		35		-35

		7/11/00		6563		0		0		1		-7185																				613		-622.296128		77		77

		7/12/00		6576		0		0		1		-7185																				626		-609.46528		13		13

		7/13/00		6573		0		0		1		-7185				Sharpe Ratio (SR):																622		-612.672992		-3		-3

		7/14/00		6576		0		0		1		-7185				Média do retorno:								SR(BH)*:		SR(N)*:						626		-609.46528		3		3

		7/17/00		6579		0		0		1		-7185				1405.32		2503.09						1.166		1.641						629		-606.257568		3		3

		7/18/00		6592		0		0		1		-7185				Desv. padrão do retorno:																642		-593.42672		13		13

		7/19/00		6582		0		0		1		-7185				1205.58		1525.75						SR(BH)**:		SR(N)**:						632		-603.049856		-10		-10

		7/20/00		6736		0		0		1		-7185												0.005		0.050						786		-449.07968		154		154

		7/21/00		6784		1		0		1		-7185				Notas:																834		-400.964		48		48

		7/24/00		7057		1		0		1		-7185																				1107		-128.30848		273		273

		7/25/00		7362		0		0		1		-7185				- Ret(BH): Retorno do Buy and Hold.																1411		176.42416		305		305

		7/26/00		7253		1		0		1		-7185				- Ret(N): Retorno da Negociação.																1302		67.361952		-109		-109

		7/27/00		7458		0		0		1		-7185				- Baseline para a SR: 0%.																1508		272.65552		205		205

		7/28/00		7564		0		1		1		-7185																				1613		378.510016		106		106

		7/31/00		7282		0		0		-1		7378																				1331		96.23136		-282		-282

		8/1/00		7346		0		1		-1		7378																				1395		32.07712		64		-64

		8/2/00		7301		0		0		-1		7378																				1350		76.985088		-45		45

		8/3/00		7304		1		0		-1		7378																				1354		73.777376		3		-3

		8/4/00		7378		1		0		1		-7378																				1427		0		74		-74

		8/7/00		7432		0		0		1		-7378																				1482		54.531104		55		55

		8/8/00		7506		0		0		1		-7378																				1556		128.30848		74		74

		8/9/00		7506		0		0		1		-7378																				1556		128.30848		0		0

		8/10/00		7519		0		0		1		-7378																				1569		141.139328		13		13

		8/11/00		7509		1		0		1		-7378																				1559		131.516192		-10		-10

		8/14/00		7538		1		0		1		-7378																				1588		160.3856		29		29

		8/16/00		7622		1		0		1		-7378																				1671		243.786112		83		83

		8/17/00		7673		1		0		1		-7378																				1723		295.109504		51		51

		8/18/00		7779		0		0		1		-7378																				1828		400.964		106		106

		8/21/00		7779		1		0		1		-7378																				1828		400.964		0		0

		8/22/00		8006		0		0		1		-7378																				2056		628.711552		228		228

		8/23/00		7929		0		0		1		-7378																				1979		551.726464		-77		-77

		8/24/00		7763		1		0		1		-7378																				1812		384.92544		-167		-167

		8/25/00		7968		0		1		1		-7378																				2018		590.219008		205		205

		8/28/00		7920		0		1		-1		8462																				1970		542.103328		-48		-48

		8/29/00		7817		0		0		-1		8462																				1867		644.750112		-103		103

		8/30/00		7830		0		1		-1		8462																				1880		631.919264		13		-13

		8/31/00		7788		0		1		-1		8462																				1838		673.61952		-42		42

		9/1/00		7699		0		1		-1		8462																				1748		763.435456		-90		90

		9/4/00		7557		0		0		-1		8462																				1607		904.574784		-141		141

		9/5/00		7580		0		0		-1		8462																				1630		882.1208		22		-22

		9/6/00		7602		1		0		-1		8462																				1652		859.666816		22		-22

		9/7/00		7715		1		0		1		-6967																				1764		747.396896		112		-112

		9/8/00		7974		0		1		1		-6967																				2024		1007.221568		260		260

		9/11/00		7878		0		0		-1		8789																				1928		910.990208		-96		-96

		9/12/00		7910		0		1		-1		8789																				1960		878.913088		32		-32

		9/13/00		7872		0		0		-1		8789																				1921		917.405632		-38		38

		9/14/00		7859		1		0		-1		8789																				1909		930.23648		-13		13

		9/15/00		7910		0		0		1		-7031																				1960		878.913088		51		-51

		9/18/00		7891		1		0		1		-7031																				1941		859.666816		-19		-19

		9/19/00		7955		1		0		1		-7031																				2005		923.821056		64		64

		9/20/00		7997		1		0		1		-7031																				2047		965.521312		42		42

		9/21/00		8125		1		0		1		-7031																				2175		1093.829792		128		128

		9/22/00		8067		1		0		1		-7031																				2117		1036.090976		-58		-58

		9/25/00		8119		1		0		1		-7031																				2168		1087.414368		51		51

		9/26/00		8180		1		0		1		-7031																				2229		1148.360896		61		61

		9/27/00		8212		1		0		1		-7031																				2261		1180.438016		32		32

		9/28/00		8218		1		0		1		-7031																				2268		1186.85344		6		6

		9/29/00		8276		1		0		1		-7031																				2326		1244.592256		58		58

		10/2/00		8282		0		1		1		-7031																				2332		1251.00768		6		6

		10/3/00		8196		1		0		-1		9360																				2245		1164.399456		-87		-87

		10/4/00		8263		1		0		1		-7166																				2313		1097.037504		67		-67

		10/6/00		8295		1		0		1		-7166																				2345		1129.114624		32		32

		10/9/00		8263		1		0		1		-7166																				2313		1097.037504		-32		-32

		10/10/00		8324		0		0		1		-7166																				2374		1157.984032		61		61

		10/11/00		8308		0		1		1		-7166																				2358		1141.945472		-16		-16

		10/12/00		8215		0		0		-1		9264																				2265		1048.921824		-93		-93

		10/13/00		8173		0		0		-1		9264																				2223		1090.62208		-42		42

		10/16/00		8122		0		0		-1		9264																				2172		1141.945472		-51		51

		10/17/00		8340		0		0		-1		9264																				2390		923.821056		218		-218

		10/18/00		8253		1		0		-1		9264																				2303		1010.42928		-87		87

		10/19/00		8340		0		0		1		-7416																				2390		923.821056		87		-87

		10/20/00		8340		0		1		1		-7416																				2390		923.821056		0		0

		10/23/00		8311		0		1		-1		9206																				2361		894.951648		-29		-29

		10/24/00		8212		0		0		-1		9206																				2261		994.39072		-99		99

		10/25/00		8183		1		0		-1		9206																				2233		1023.260128		-29		29

		10/26/00		8340		0		0		1		-7474																				2390		866.08224		157		-157

		10/27/00		8340		0		0		1		-7474																				2390		866.08224		0		0

		10/30/00		8298		0		0		1		-7474																				2348		824.381984		-42		-42

		10/31/00		8391		1		0		1		-7474																				2441		917.405632		93		93

		11/2/00		8443		0		1		1		-7474																				2492		968.729024		51		51

		11/3/00		8372		0		0		-1		9270																				2422		898.15936		-71		-71

		11/6/00		8398		0		0		-1		9270																				2447		872.497664		26		-26

		11/7/00		8356		0		0		-1		9270																				2406		914.19792		-42		42

		11/8/00		8385		1		0		-1		9270																				2435		885.328512		29		-29

		11/9/00		8404		0		0		1		-7538																				2454		866.08224		19		-19

		11/10/00		8430		0		0		1		-7538																				2480		891.743936		26		26

		11/13/00		8382		0		0		1		-7538																				2431		843.628256		-48		-48

		11/14/00		8414		1		0		1		-7538																				2464		875.705376		32		32

		11/15/00		8423		0		0		1		-7538																				2473		885.328512		10		10

		11/16/00		8363		0		0		1		-7538																				2412		824.381984		-61		-61

		11/17/00		8423		0		0		1		-7538																				2473		885.328512		61		61

		11/20/00		8404		0		1		1		-7538																				2454		866.08224		-19		-19

		11/21/00		8398		1		0		-1		9257																				2447		859.666816		-6		-6

		11/22/00		8353		0		0		1		-7448																				2403		904.574784		-45		45

		11/23/00		8372		1		0		1		-7448																				2422		923.821056		19		19

		11/24/00		8388		0		0		1		-7448																				2438		939.859616		16		16

		11/27/00		8391		1		0		1		-7448																				2441		943.067328		3		3

		11/28/00		8388		1		0		1		-7448																				2438		939.859616		-3		-3

		11/29/00		8414		0		1		1		-7448																				2464		965.521312		26		26

		11/30/00		8391		1		0		-1		9334																				2441		943.067328		-22		-22

		12/4/00		8423		1		0		1		-7512																				2473		910.990208		32		-32

		12/5/00		8439		0		0		1		-7512																				2489		927.028768		16		16

		12/6/00		8472		0		1		1		-7512																				2521		959.105888		32		32

		12/7/00		8456		0		0		-1		9399																				2505		943.067328		-16		-16

		12/11/00		8494		0		0		-1		9399																				2544		904.574784		38		-38

		12/12/00		8456		0		0		-1		9399																				2505		943.067328		-38		38

		12/13/00		8456		0		0		-1		9399																				2505		943.067328		0		0

		12/14/00		8459		1		0		-1		9399																				2508		939.859616		3		-3

		12/15/00		8497		0		0		1		-7596																				2547		901.367072		38		-38

		12/18/00		8504		0		1		1		-7596																				2553		907.782496		6		6

		12/19/00		8475		0		0		-1		9354																				2524		878.913088		-29		-29

		12/20/00		8500		0		1		-1		9354																				2550		853.251392		26		-26

		12/21/00		8500		1		0		-1		9354																				2550		853.251392		0		0

		12/22/00		8500		0		0		1		-7647																				2550		853.251392		0		0

		12/27/00		8407		0		0		1		-7647																				2457		760.227744		-93		-93

		12/28/00		8504		0		0		1		-7647																				2553		856.459104		96		96

		12/29/00		8516		0		0		1		-7647																				2566		869.289952		13		13

		1/2/01		8427		0		0		1		-7647																				2476		779.474016		-90		-90

		1/3/01		8472		0		1		1		-7647																				2521		824.381984		45		45

		1/4/01		8340		0		0		-1		9033																				2390		692.865792		-132		-132

		1/5/01		8186		0		0		-1		9033																				2236		846.835968		-154		154

		1/8/01		8385		0		1		-1		9033																				2435		647.957824		199		-199

		1/9/01		8202		1		0		-1		9033																				2252		830.797408		-183		183

		1/10/01		8279		1		0		1		-7525																				2329		753.81232		77		-77

		1/11/01		8456		1		0		1		-7525																				2505		930.23648		176		176

		1/12/01		8504		1		0		1		-7525																				2553		978.35216		48		48

		1/15/01		8549		1		0		1		-7525																				2598		1023.260128		45		45

		1/16/01		8504		0		0		1		-7525																				2553		978.35216		-45		-45

		1/17/01		8533		1		0		1		-7525																				2582		1007.221568		29		29

		1/18/01		8581		0		0		1		-7525																				2630		1055.337248		48		48

		1/19/01		8581		0		1		1		-7525																				2630		1055.337248		0		0

		1/22/01		8456		1		0		-1		9386																				2505		930.23648		-125		-125

		1/23/01		8587		1		0		1		-7788																				2637		798.720288		132		-132

		1/24/01		8581		1		0		1		-7788																				2630		792.304864		-6		-6

		1/25/01		8767		1		0		1		-7788																				2816		978.35216		186		186

		1/26/01		8917		1		0		1		-7788																				2967		1129.114624		151		151

		1/29/01		8982		0		0		1		-7788																				3031		1193.268864		64		64

		1/30/01		8953		1		0		1		-7788																				3002		1164.399456		-29		-29

		1/31/01		8985		1		0		1		-7788																				3034		1196.476576		32		32

		2/1/01		9302		0		0		1		-7788																				3352		1514.040064		318		318

		2/2/01		9367		1		0		1		-7788																				3416		1578.194304		64		64

		2/5/01		9302		1		0		1		-7788																				3352		1514.040064		-64		-64

		2/6/01		9399		0		0		1		-7788																				3448		1610.271424		96		96

		2/7/01		9399		0		0		1		-7788																				3448		1610.271424		0		0

		2/8/01		9399		0		1		1		-7788																				3448		1610.271424		0		0

		2/9/01		9017		0		1		-1		10245																				3067		1228.553696		-382		-382

		2/12/01		8683		0		0		-1		10245																				2733		1562.155744		-334		334

		2/13/01		8658		1		0		-1		10245																				2707		1587.81744		-26		26

		2/14/01		8600		1		0		1		-6954																				2650		1645.556256		-58		58

		2/15/01		8664		1		0		1		-6954																				2714		1709.710496		64		64

		2/16/01		8828		1		0		1		-6954																				2877		1873.303808		164		164

		2/19/01		8837		1		0		1		-6954																				2887		1882.926944		10		10

		2/20/01		9142		0		0		1		-6954																				3192		2187.659584		305		305

		2/21/01		9087		1		0		1		-6954																				3137		2133.12848		-55		-55

		2/22/01		9103		1		0		1		-6954																				3153		2149.16704		16		16

		2/23/01		9190		1		0		1		-6954																				3240		2235.775264		87		87

		2/26/01		9225		1		0		1		-6954																				3275		2271.060096		35		35

		2/28/01		9354		1		0		1		-6954																				3403		2399.368576		128		128

		3/1/01		9354		1		0		1		-6954																				3403		2399.368576		0		0

		3/2/01		9444		0		0		1		-6954																				3493		2489.184512		90		90

		3/5/01		9431		1		0		1		-6954																				3480		2476.353664		-13		-13

		3/6/01		9623		0		1		1		-6954																				3673		2668.816384		192		192

		3/7/01		9594		0		0		-1		12234																				3644		2639.946976		-29		-29

		3/8/01		9559		1		0		-1		12234																				3609		2675.231808		-35		35

		3/9/01		9623		0		0		1		-7012																				3673		2611.077568		64		-64

		3/12/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/13/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/14/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/15/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/16/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/19/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/20/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/21/01		9623		1		0		1		-7012																				3673		2611.077568		0		0

		3/22/01		9623		0		0		1		-7012																				3673		2611.077568		0		0

		3/23/01		9572		0		1		1		-7012																				3622		2559.754176		-51		-51

		3/26/01		9498		0		1		-1		11984																				3548		2485.9768		-74		-74

		3/27/01		9360		1		0		-1		11984																				3410		2623.908416		-138		138

		3/28/01		9655		1		0		1		-7326																				3705		2328.798912		295		-295

		3/29/01		10268		0		0		1		-7326																				4318		2941.471902		613		613

		3/30/01		10634		1		0		1		-7326																				4683		3307.151072		366		366

		4/2/01		10942		1		0		1		-7326																				4991		3615.091422		308		308

		4/3/01		11387		0		0		1		-7326																				5437		4060.963392		446		446

		4/4/01		11246		0		1		1		-7326																				5296		3919.824062		-141		-141

		4/5/01		11227		0		0		-1		15128																				5277		3900.577792		-19		-19

		4/6/01		10970		1		0		-1		15128																				5020		4157.194752		-257		257

		4/9/01		10906		0		0		1		-6685																				4956		4221.348992		-64		64

		4/10/01		10929		0		0		1		-6685																				4978		4243.802972		22		22

		4/11/01		10393		0		1		1		-6685																				4443		3708.115072		-536		-536

		4/12/01		9110		0		1		-1		11535																				3160		2425.030272		-1283		-1283

		4/17/01		8661		0		1		-1		11535																				2711		2874.109952		-449		449

		4/18/01		8391		0		1		-1		11535																				2441		3143.55776		-269		269

		4/19/01		8164		1		0		-1		11535																				2213		3371.305312		-228		228

		4/20/01		8805		0		0		1		-6075																				2855		2729.762912		642		-642

		4/23/01		8404		0		0		1		-6075																				2454		2328.798912		-401		-401

		4/24/01		8661		1		0		1		-6075																				2711		2585.415872		257		257

		4/26/01		8946		1		0		1		-6075																				2996		2870.90224		285		285

		4/27/01		8917		0		1		1		-6075																				2967		2842.032832		-29		-29

		4/30/01		8603		0		0		-1		11131																				2653		2527.677056		-314		-314

		5/2/01		8789		0		1		-1		11131																				2839		2341.62976		186		-186

		5/3/01		8500		0		0		-1		11131																				2550		2630.32384		-289		289

		5/4/01		8552		1		0		-1		11131																				2601		2579.000448		51		-51

		5/7/01		8581		1		0		1		-6030																				2630		2550.13104		29		-29

		5/8/01		8674		0		0		1		-6030																				2723		2643.154688		93		93

		5/9/01		8645		0		1		1		-6030																				2694		2614.28528		-29		-29

		5/10/01		8568		0		1		-1		11105																				2617		2537.300192		-77		-77

		5/11/01		8398		0		1		-1		11105																				2447		2707.308928		-170		170

		5/14/01		8116		0		0		-1		11105																				2165		2989.587584		-282		282

		5/15/01		8212		1		0		-1		11105																				2261		2893.356224		96		-96

		5/16/01		8247		1		0		1		-5389																				2297		2858.071392		35		-35

		5/17/01		8308		0		1		1		-5389																				2358		2919.01792		61		61

		5/18/01		8019		0		1		-1		10650																				2069		2630.32384		-289		-289

		5/21/01		7715		0		1		-1		10650																				1764		2935.05648		-305		305

		5/22/01		7509		0		0		-1		10650																				1559		3140.350048		-205		205

		5/23/01		7490		1		0		-1		10650																				1540		3159.59632		-19		19

		5/24/01		7702		0		0		1		-4754																				1751		2947.887328		212		-212

		5/25/01		7763		1		0		1		-4754																				1812		3008.833856		61		61

		5/28/01		8337		1		0		1		-4754																				2387		3583.014304		574		574

		5/29/01		8619		0		1		1		-4754																				2669		3865.29296		282		282

		5/30/01		8090		0		0		-1		11426																				2140		3336.02048		-529		-529

		5/31/01		8083		0		1		-1		11426																				2133		3342.435904		-6		6

		6/1/01		7891		1		0		-1		11426																				1941		3534.898624		-192		192

		6/4/01		8180		0		0		1		-4933																				2229		3246.204544		289		-289

		6/5/01		8045		0		0		1		-4933																				2095		3111.48064		-135		-135

		6/6/01		8019		1		0		1		-4933																				2069		3085.818944		-26		-26

		6/7/01		7971		0		0		1		-4933																				2021		3037.703264		-48		-48

		6/8/01		7843		0		1		1		-4933																				1893		2909.394784		-128		-128

		6/11/01		7548		0		0		-1		10162																				1597		2614.28528		-295		-295

		6/12/01		7631		0		0		-1		10162																				1681		2530.884768		83		-83

		6/13/01		7506		1		0		-1		10162																				1556		2655.985536		-125		125

		6/15/01		7843		0		1		1		-5524																				1893		2319.175776		337		-337

		6/18/01		7634		0		1		-1		9745																				1684		2110.674496		-209		-209

		6/19/01		7378		0		1		-1		9745																				1427		2367.291456		-257		257

		6/20/01		7278		0		1		-1		9745																				1328		2466.730528		-99		99

		6/21/01		7275		1		0		-1		9745																				1325		2469.93824		-3		3

		6/22/01		7403		0		1		1		-5062																				1453		2341.62976		128		-128

		6/25/01		7349		0		0		-1		9636																				1399		2287.098656		-55		-55

		6/26/01		7384		0		0		-1		9636																				1434		2251.813824		35		-35

		6/27/01		7362		0		1		-1		9636																				1411		2274.267808		-22		22

		6/28/01		7063		0		0		-1		9636																				1113		2572.585024		-298		298

		6/29/01		7073		1		0		-1		9636																				1123		2562.961888		10		-10

		7/2/01		7342		0		0		1		-5049																				1392		2293.51408		269		-269

		7/3/01		7314		1		0		1		-5049																				1363		2264.644672		-29		-29

		7/4/01		7394		1		0		1		-5049																				1443		2344.837472		80		80

		7/5/01		7477		1		0		1		-5049																				1527		2428.237984		83		83

		7/6/01		7699		0		1		1		-5049																				1748		2649.570112		221		221

		7/9/01		7410		0		0		-1		9771																				1460		2360.876032		-289		-289

		7/10/01		7458		0		1		-1		9771																				1508		2312.760352		48		-48

		7/11/01		7381		0		0		-1		9771																				1431		2389.74544		-77		77

		7/12/01		7535		0		1		-1		9771																				1585		2235.775264		154		-154

		7/13/01		7471		0		0		-1		9771																				1520		2299.929504		-64		64

		7/16/01		7493		1		0		-1		9771																				1543		2277.47552		22		-22

		7/17/01		7522		0		0		1		-5273																				1572		2248.606112		29		-29

		7/18/01		7490		0		0		1		-5273																				1540		2216.528992		-32		-32

		7/19/01		7506		0		0		1		-5273																				1556		2232.567552		16		16

		7/20/01		7445		0		0		1		-5273																				1495		2171.621024		-61		-61

		7/23/01		7452		0		0		1		-5273																				1501		2178.036448		6		6

		7/24/01		7416		0		1		1		-5273																				1466		2142.751616		-35		-35

		7/25/01		7381		0		1		-1		9488																				1431		2107.466784		-35		-35

		7/26/01		7163		0		0		-1		9488																				1213		2325.5912		-218		218

		7/27/01		7314		1		0		-1		9488																				1363		2174.828736		151		-151

		7/30/01		7310		0		0		1		-5132																				1360		2178.036448		-3		3

		7/31/01		7474		0		0		1		-5132																				1524		2341.62976		164		164

		8/1/01		7426		0		1		1		-5132																				1476		2293.51408		-48		-48

		8/2/01		7426		0		1		-1		9719																				1476		2293.51408		0		0

		8/3/01		6576		0		1		-1		9719																				626		3143.55776		-850		850

		8/6/01		6316		0		1		-1		9719																				366		3403.382432		-260		260

		8/7/01		6104		0		0		-1		9719																				154		3615.091424		-212		212

		8/8/01		6098		1		0		-1		9719																				148		3621.506848		-6		6

		8/9/01		6133		1		0		1		-2547																				183		3586.222016		35		-35

		8/10/01		6383		1		0		1		-2547																				433		3836.423552		250		250

		8/13/01		6415		1		0		1		-2547																				465		3868.500672		32		32

		8/14/01		6897		0		0		1		-2547																				946		4349.657472		481		481

		8/16/01		6800		0		1		1		-2547																				850		4253.426112		-96		-96

		8/17/01		6537		0		1		-1		10528																				587		3990.393728		-263		-263

		8/20/01		6396		0		0		-1		10528																				446		4131.533056		-141		141

		8/21/01		6303		0		0		-1		10528																				353		4224.556704		-93		93

		8/22/01		6415		1		0		-1		10528																				465		4112.286784		112		-112

		8/23/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/24/01		6415		0		0		1		-2303																				465		4112.286784		0		0

		8/27/01		6464		0		0		1		-2303																				513		4160.402464		48		48

		37131		6419		0		1		1		-2303																				468		4115.494496		-45		-45

		37132		6332		0		0		-1		10361																				382		4028.886272		-87		-87

		37133		6338		0		0		-1		10361																				388		4022.470848		6		-6

		37134		6415		0		0		-1		10361																				465		3945.48576		77		-77

		37137		6415		0		0		-1		10361																				465		3945.48576		0		0

		37138		6422		0		1		-1		10361																				472		3939.070336		6		-6

		37139		6371		0		1		-1		10361																				420		3990.393728		-51		51

		37140		6322		0		1		-1		10361																				372		4038.509408		-48		48

		37141		6146		0		1		-1		10361																				196		4214.933568		-176		176

		37144		5809		0		1		-1		10361																				-141		4551.743328		-337		337

		37145		5690		0		1		-1		10361																				-260		4670.428672		-119		119

		37146		5588		0		0		-1		10361																				-362		4773.075456		-103		103

		37147		5620		1		0		-1		10361																				-330		4740.998336		32		-32

		37148		5655		0		0		1		-949																				-295		4705.713504		35		-35

		37151		5469		1		0		1		-949																				-481		4519.666208		-186		-186

		37152		5591		1		0		1		-949																				-359		4641.559264		122		122

		37153		5774		0		0		1		-949																				-176		4824.398848		183		183

		37154		5642		0		1		1		-949																				-308		4692.882656		-132		-132

		37155		5597		1		0		-1		10245																				-353		4647.974688		-45		-45

		37158		5748		1		0		1		-1251																				-202		4497.212224		151		-151

		37159		5742		0		0		1		-1251																				-209		4490.7968		-6		-6

		37160		5774		1		0		1		-1251																				-176		4522.87392		32		32

		37161		5854		0		1		1		-1251																				-96		4603.06672		80		80

		37162		5774		0		0		-1		10297																				-176		4522.87392		-80		-80

		37165		5915		1		0		-1		10297																				-35		4381.734592		141		-141

		37166		5886		0		0		1		-1476																				-64		4410.604		-29		29

		37167		5934		0		0		1		-1476																				-16		4458.71968		48		48

		37168		5902		1		0		1		-1476																				-48		4426.64256		-32		-32

		37172		5777		1		0		1		-1476																				-173		4301.541792		-125		-125

		37173		6104		0		0		1		-1476																				154		4628.728416		327		327

		37174		6098		0		0		1		-1476																				148		4622.312992		-6		-6

		37175		6101		0		0		1		-1476																				151		4625.520704		3		3

		37176		6095		0		1		1		-1476																				144		4619.10528		-6		-6

		37179		5921		0		1		-1		10367																				-29		4445.888832		-173		-173

		37180		5742		0		1		-1		10367																				-209		4625.520704		-180		180

		37181		5735		0		1		-1		10367																				-215		4631.936128		-6		6

		37182		5732		1		0		-1		10367																				-218		4635.14384		-3		3

		37183		5822		0		1		1		-1277																				-128		4545.327904		90		-90

		37186		5774		0		0		-1		10271																				-176		4497.212224		-48		-48

		37187		5748		1		0		-1		10271																				-202		4522.87392		-26		26

		37188		5867		0		0		1		-1463																				-83		4404.188576		119		-119

		37189		5790		1		0		1		-1463																				-160		4327.203488		-77		-77

		37190		5909		1		0		1		-1463																				-42		4445.888832		119		119

		37193		5883		0		1		1		-1463																				-67		4420.227136		-26		-26

		37194		5854		1		0		-1		10245																				-96		4391.357728		-29		-29

		37195		5934		0		0		1		-1623																				-16		4311.164928		80		-80

		37197		5966		0		1		1		-1623																				16		4343.242048		32		32

		37200		5966		1		0		-1		10310																				16		4343.242048		0		0

		37201		6095		1		0		1		-1880																				144		4214.933568		128		-128

		37202		6133		0		0		1		-1880																				183		4253.426112		38		38

		37203		6095		0		1		1		-1880																				144		4214.933568		-38		-38

		37204		5950		1		0		-1		10021																				0		4070.586528		-144		-144

		37207		6130		1		0		1		-2239																				180		3890.954656		180		-180

		37208		6255		1		0		1		-2239																				305		4016.055424		125		125

		37209		6245		0		1		1		-2239																				295		4006.432288		-10		-10

		37210		6201		1		0		-1		10162																				250		3961.52432		-45		-45

		37211		6178		0		1		1		-2194																				228		3983.978304		-22		22

		37214		6095		0		0		-1		9995																				144		3900.577792		-83		-83

		37215		6130		1		0		-1		9995																				180		3865.29296		35		-35

		37216		6111		0		0		1		-2226																				160		3884.539232		-19		19

		37217		6127		0		1		1		-2226																				176		3900.577792		16		16

		37218		5966		0		0		-1		9707																				16		3740.192192		-160		-160

		37221		5950		1		0		-1		9707																				0		3756.230752		-16		16

		37222		6034		1		0		1		-2361																				83		3672.83024		83		-83

		37223		6107		0		1		1		-2361																				157		3746.607616		74		74

		37224		6127		0		1		-1		9893																				176		3765.853888		19		19

		37225		6030		0		0		-1		9893																				80		3862.085248		-96		96

		37228		5925		1		0		-1		9893																				-26		3967.939744		-106		106

		37229		6063		1		0		1		-2233																				112		3830.008128		138		-138

		37230		6303		0		0		1		-2233																				353		4070.586528		241		241

		37231		6255		0		1		1		-2233																				305		4022.470848		-48		-48

		37232		6197		1		0		-1		10162																				247		3964.732032		-58		-58

		37235		6255		1		0		1		-2348																				305		3906.993216		58		-58

		37236		6322		1		0		1		-2348																				372		3974.355168		67		67

		37237		6371		0		1		1		-2348																				420		4022.470848		48		48

		37238		6329		0		1		-1		10310																				379		3980.770592		-42		-42

		37239		6229		0		0		-1		10310																				279		4080.209664		-99		99

		37242		6191		0		0		-1		10310																				241		4118.702208		-38		38

		37243		6207		0		1		-1		10310																				257		4102.663648		16		-16

		37244		6120		0		0		-1		10310																				170		4189.271872		-87		87

		37245		6130		1		0		-1		10310																				180		4179.648736		10		-10

		37246		6152		0		1		1		-1995																				202		4157.194752		22		-22

		37252		6130		1		0		-1		10265																				180		4134.740768		-22		-22

		37253		6281		0		0		1		-2297																				330		3983.978304		151		-151

		37258		6303		0		0		1		-2297																				353		4006.432288		22		22

		37259		6303		1		0		1		-2297																				353		4006.432288		0		0

		37260		6338		1		0		1		-2297																				388		4041.71712		35		35

		37263		6306		0		0		1		-2297																				356		4009.64		-32		-32

		37264		6319		0		1		1		-2297																				369		4022.470848		13		13

		37265		6313		0		1		-1		10329																				362		4016.055424		-6		-6

		37266		6268		0		0		-1		10329																				318		4060.963392		-45		45

		37267		6281		1		0		-1		10329																				330		4048.132544		13		-13

		37270		6377		0		1		1		-2425																				427		3951.901184		96		-96

		37271		6329		1		0		-1		10233																				379		3903.785504		-48		-48

		37272		6399		0		0		1		-2566																				449		3833.21584		71		-71

		37273		6374		1		0		1		-2566																				423		3807.554144		-26		-26

		37274		6480		0		1		1		-2566																				529		3913.40864		106		106

		37277		6415		0		0		-1		10265																				465		3849.2544		-64		-64

		37278		6403		0		0		-1		10265																				452		3862.085248		-13		13

		37279		6399		1		0		-1		10265																				449		3865.29296		-3		3

		37280		6454		0		1		1		-2643																				504		3810.761856		55		-55

		37281		6473		0		1		-1		10303																				523		3830.008128		19		19

		37284		6406		1		0		-1		10303																				455		3897.37008		-67		67

		37285		6448		1		0		1		-2592																				497		3855.669824		42		-42

		37286		6435		0		0		1		-2592																				484		3842.838976		-13		-13

		37287		6451		1		0		1		-2592																				500		3858.877536		16		16

		37288		6576		1		0		1		-2592																				626		3983.978304		125		125

		37291		6553		0		1		1		-2592																				603		3961.52432		-22		-22

		37292		6534		1		0		-1		10476																				584		3942.278048		-19		-19

		37293		6640		0		1		1		-2804																				690		3836.423552		106		-106

		37294		6489		1		0		-1		10175																				539		3685.661088		-151		-151

		37295		6496		0		0		1		-2816																				545		3679.245664		6		-6

		37298		6518		0		0		1		-2816																				568		3701.699648		22		22

		37300		6512		0		1		1		-2816																				561		3695.284224		-6		-6

		37301		6486		1		0		-1		10156																				536		3669.622528		-26		-26

		37302		6576		0		1		1		-2996																				626		3579.806592		90		-90

		37305		6496		0		0		-1		9995																				545		3499.613792		-80		-80

		37306		6502		0		1		-1		9995																				552		3493.198368		6		-6

		37307		6448		0		0		-1		9995																				497		3547.729472		-55		55

		37308		6467		0		1		-1		9995																				516		3528.4832		19		-19

		37309		6451		0		1		-1		9995																				500		3544.52176		-16		16

		37312		6319		1		0		-1		9995																				369		3676.037952		-132		132

		37313		6460		0		1		1		-2925																				510		3534.898624		141		-141

		37314		6387		0		1		-1		9848																				436		3461.121248		-74		-74

		37315		6313		1		0		-1		9848																				362		3534.898624		-74		74

		37316		6508		0		1		1		-3169																				558		3339.228192		196		-196

		37319		6438		0		1		-1		9707																				488		3268.658528		-71		-71

		37320		6377		1		0		-1		9707																				427		3329.605056		-61		61

		37321		6467		1		0		1		-3227																				516		3239.78912		90		-90

		37322		6608		0		1		1		-3227																				658		3380.928448		141		141

		37323		6473		0		1		-1		9719																				523		3246.204544		-135		-135

		37326		6448		1		0		-1		9719																				497		3271.86624		-26		26

		37327		6435		1		0		1		-3150																				484		3284.697088		-13		13

		37328		6473		0		1		1		-3150																				523		3323.189632		38		38

		37329		6367		0		0		-1		9585																				417		3217.335136		-106		-106

		37330		6374		0		1		-1		9585																				423		3210.919712		6		-6

		37333		6329		0		1		-1		9585																				379		3255.82768		-45		45

		37334		6326		0		0		-1		9585																				375		3259.035392		-3		3

		37335		6345		0		1		-1		9585																				395		3239.78912		19		-19

		37336		6306		1		0		-1		9585																				356		3278.281664		-38		38

		37337		6319		0		0		1		-3054																				369		3265.450816		13		-13

		37340		6313		0		1		1		-3054																				362		3259.035392		-6		-6

		37341		6277		0		0		-1		9501																				327		3223.75056		-35		-35

		37342		6277		1		0		-1		9501																				327		3223.75056		0		0

		37343		6303		0		1		1		-3105																				353		3198.088864		26		-26

		37348		6258		0		1		-1		9411																				308		3153.180896		-45		-45

		37349		6146		0		0		-1		9411																				196		3265.450816		-112		112

		37350		6143		0		1		-1		9411																				192		3268.658528		-3		3

		37351		6175		0		0		-1		9411																				225		3236.581408		32		-32

		37354		6146		1		0		-1		9411																				196		3265.450816		-29		29

		37355		6156		1		0		1		-2900																				205		3255.82768		10		-10

		37356		6265		1		0		1		-2900																				314		3364.889888		109		109

		37357		6354		0		0		1		-2900																				404		3454.705824		90		90

		37358		6310		0		0		1		-2900																				359		3409.797856		-45		-45

		37361		6191		1		0		1		-2900																				241		3291.112512		-119		-119

		37362		6255		1		0		1		-2900																				305		3355.266752		64		64

		37363		6236		1		0		1		-2900																				285		3336.02048		-19		-19

		37364		6332		1		0		1		-2900																				382		3432.25184		96		96

		37365		6396		0		1		1		-2900																				446		3496.40608		64		64

		37368		6303		0		1		-1		9707																				353		3403.382432		-93		-93

		37369		6335		0		0		-1		9707																				385		3371.305312		32		-32

		37370		6329		0		0		-1		9707																				379		3377.720736		-6		6

		37372		6380		0		0		-1		9707																				430		3326.397344		51		-51

		37375		6412		0		1		-1		9707																				462		3294.320224		32		-32

		37376		6412		0		0		-1		9707																				462		3294.320224		0		0

		37378		6412		0		0		-1		9707																				462		3294.320224		0		0

		37379		6419		1		0		-1		9707																				468		3287.9048		6		-6

		37382		6399		1		0		1		-3092																				449		3307.151072		-19		19

		37383		6784		0		0		1		-3092																				834		3692.076512		385		385

		37384		6794		0		0		1		-3092																				844		3701.699648		10		10

		37385		6842		1		0		1		-3092																				892		3749.815328		48		48

		37386		7214		1		0		1		-3092																				1264		4121.90992		372		372

		37389		7474		0		0		1		-3092																				1524		4381.734592		260		260

		37390		7371		0		0		1		-3092																				1421		4279.087808		-103		-103

		37391		7346		0		1		1		-3092																				1395		4253.426112		-26		-26

		37392		6961		0		1		-1		10829																				1010		3868.500672		-385		-385

		37393		6557		1		0		-1		10829																				606		4272.672384		-404		404

		37396		6845		0		0		1		-2861																				895		3983.978304		289		-289

		37397		6784		0		1		1		-2861																				834		3923.031776		-61		-61

		37398		6605		0		0		-1		10348																				654		3743.399904		-180		-180

		37399		6640		1		0		-1		10348																				690		3708.115072		35		-35

		37400		6993		0		0		1		-3638																				1043		3355.266752		353		-353

		37403		6836		1		0		1		-3638																				885		3198.088864		-157		-157

		37404		7336		0		0		1		-3638																				1386		3698.491936		500		500

		37405		7246		0		1		1		-3638																				1296		3608.676		-90		-90

		37407		7073		0		1		-1		10508																				1123		3435.459552		-173		-173

		37410		6733		0		0		-1		10508																				783		3775.477024		-340		340

		37411		6714		0		0		-1		10508																				763		3794.723296		-19		19

		37412		6743		1		0		-1		10508																				792		3765.853888		29		-29

		37413		6861		0		1		1		-3214																				911		3647.168544		119		-119

		37414		6675		0		1		-1		10136																				725		3461.121248		-186		-186

		37418		6624		0		1		-1		10136																				674		3512.44464		-51		51

		37419		6371		0		1		-1		10136																				420		3765.853888		-253		253

		37420		6204		0		1		-1		10136																				253		3932.654912		-167		167

		37421		6220		0		1		-1		10136																				269		3916.616352		16		-16

		37424		6245		0		0		-1		10136																				295		3890.954656		26		-26

		37425		6143		1		0		-1		10136																				192		3993.60144		-103		103

		37426		6255		1		0		1		-2374																				305		3881.33152		112		-112

		37427		6448		0		0		1		-2374																				497		4073.79424		192		192

		37428		6329		0		1		0		3955																				379		3955.108896		-119		-119





Cimpor2

		



Buy and hold

Negociação



EDP1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		3729		0		0		0		0				Resultado final:				-855				"Buy and hold":				-1604								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		3759		0		0		0		0								-4.26								-8.00				0		0		0		0		0.00		0.00		0.00

		6/14/00		3785		0		0		0		0				Nº. de negócios:				71												26		0		26		0		0.13		0.00		0.00

		6/15/00		3829		0		1		0		0																				70		0		44		0		0.35		0.00		0.00

		6/16/00		3809		1		0		0		0																				50		0		-20		0		0.25		0.00		0.00

		6/19/00		3869		0		1		1		-3869																				110		0		60		0		0.55		0.00		-0.30

		6/20/00		3849		0		1		0		-20																				90		-20		-20		-20		0.45		-0.10		-0.40

		6/21/00		3809		0		0		0		-20																				50		-20		-40		0		0.25		-0.10		-0.20

		6/23/00		3799		0		1		0		-20																				40		-20		-10		0		0.20		-0.10		-0.15

		6/26/00		3749		0		1		0		-20																				-10		-20		-50		0		-0.05		-0.10		0.10

		6/27/00		3669		0		0		0		-20																				-90		-20		-80		0		-0.45		-0.10		0.50

		6/28/00		3659		0		1		0		-20																				-100		-20		-10		0		-0.50		-0.10		0.55

		6/29/00		3671		0		1		0		-20																				-88		-20		12		0		-0.44		-0.10		0.49

		6/30/00		3629		1		0		0		-20																				-130		-20		-42		0		-0.65		-0.10		0.70

		7/3/00		3633		0		0		1		-3653																				-126		-20		4		0		-0.63		-0.10		0.68

		7/4/00		3701		0		1		1		-3653																				-58		48		68		68		-0.29		0.24		1.02

		7/5/00		3689		0		1		0		36																				-70		36		-12		-12		-0.35		0.18		0.96

		7/6/00		3669		0		1		0		36																				-90		36		-20		0		-0.45		0.18		1.06

		7/7/00		3709		0		1		0		36				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-50		36		40		0		-0.25		0.18		0.86

		7/10/00		3609		0		1		0		36				2968				0.0022209909						0.32						-150		36		-100		0		-0.75		0.18		1.36

		7/11/00		3609		0		1		0		36																				-150		36		0		0		-0.75		0.18		1.36

		7/12/00		3569		0		0		0		36																				-190		36		-40		0		-0.95		0.18		1.56

		7/13/00		3609		0		1		0		36				Sharpe Ratio (SR):																-150		36		40		0		-0.75		0.18		1.36

		7/14/00		3609		0		1		0		36				Média do retorno:								SR(BH)*:		SR(N)*:						-150		36		0		0		-0.75		0.18		1.36

		7/17/00		3639		0		0		0		36				-792.07		-119.71						-1.628		-0.328						-120		36		30		0		-0.60		0.18		1.21

		7/18/00		3659		0		1		0		36				Desv. padrão do retorno:																-100		36		20		0		-0.50		0.18		1.11

		7/19/00		3609		0		0		0		36				486.51		365.37						SR(BH)**:		SR(N)**:						-150		36		-50		0		-0.75		0.18		1.36

		7/20/00		3599		0		0		0		36												-0.070		-0.063						-160		36		-10		0		-0.80		0.18		1.41

		7/21/00		3599		0		0		0		36				Notas:																-160		36		0		0		-0.80		0.18		1.41

		7/24/00		3609		0		1		0		36																				-150		36		10		0		-0.75		0.18		1.36

		7/25/00		3599		0		1		0		36				- Ret(BH): Retorno do Buy and Hold.																-160		36		-10		0		-0.80		0.18		1.41

		7/26/00		3539		0		0		0		36				- Ret(N): Retorno da Negociação.																-220		36		-60		0		-1.10		0.18		1.71

		7/27/00		3539		1		0		0		36				- Baseline para a SR: 0%.																-220		36		0		0		-1.10		0.18		1.71

		7/28/00		3649		0		0		1		-3613																				-110		36		110		0		-0.55		0.18		1.16

		7/31/00		3669		0		1		1		-3613																				-90		56		20		20		-0.45		0.28		1.26

		8/1/00		3659		0		0		0		46																				-100		46		-10		-10		-0.50		0.23		1.21

		8/2/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/3/00		3649		0		1		0		46																				-110		46		0		0		-0.55		0.23		1.26

		8/4/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/7/00		3649		0		0		0		46																				-110		46		-10		0		-0.55		0.23		1.26

		8/8/00		3659		0		1		0		46																				-100		46		10		0		-0.50		0.23		1.21

		8/9/00		3629		0		1		0		46																				-130		46		-30		0		-0.65		0.23		1.36

		8/10/00		3629		0		1		0		46																				-130		46		0		0		-0.65		0.23		1.36

		8/11/00		3619		0		1		0		46																				-140		46		-10		0		-0.70		0.23		1.41

		8/14/00		3609		0		0		0		46																				-150		46		-10		0		-0.75		0.23		1.46

		8/16/00		3629		0		1		0		46																				-130		46		20		0		-0.65		0.23		1.36

		8/17/00		3589		0		1		0		46																				-170		46		-40		0		-0.85		0.23		1.56

		8/18/00		3539		0		1		0		46																				-220		46		-50		0		-1.10		0.23		1.81

		8/21/00		3528		0		0		0		46																				-231		46		-11		0		-1.15		0.23		1.86

		8/22/00		3539		0		1		0		46																				-220		46		11		0		-1.10		0.23		1.81

		8/23/00		3549		0		0		0		46																				-210		46		10		0		-1.05		0.23		1.76

		8/24/00		3518		1		0		0		46																				-241		46		-31		0		-1.20		0.23		1.91

		8/25/00		3589		0		1		1		-3543																				-170		46		71		0		-0.85		0.23		1.56

		8/28/00		3609		0		0		0		66																				-150		66		20		20		-0.75		0.33		1.66

		8/29/00		3599		0		1		0		66																				-160		66		-10		0		-0.80		0.33		1.71

		8/30/00		3599		0		1		0		66																				-160		66		0		0		-0.80		0.33		1.71

		8/31/00		3599		1		0		0		66																				-160		66		0		0		-0.80		0.33		1.71

		9/1/00		3659		0		0		1		-3593																				-100		66		60		0		-0.50		0.33		1.41

		9/4/00		3689		0		0		1		-3593																				-70		96		30		30		-0.35		0.48		1.56

		9/5/00		3699		0		1		1		-3593																				-60		106		10		10		-0.30		0.53		1.61

		9/6/00		3659		0		1		0		66																				-100		66		-40		-40		-0.50		0.33		1.41

		9/7/00		3619		0		0		0		66																				-140		66		-40		0		-0.70		0.33		1.61

		9/8/00		3639		1		0		0		66																				-120		66		20		0		-0.60		0.33		1.51

		9/11/00		3689		0		0		1		-3623																				-70		66		50		0		-0.35		0.33		1.26

		9/12/00		3709		0		0		1		-3623																				-50		86		20		20		-0.25		0.43		1.36

		9/13/00		3729		1		0		1		-3623																				-30		106		20		20		-0.15		0.53		1.46

		9/14/00		3799		1		0		1		-3623																				40		176		70		70		0.20		0.88		1.81

		9/15/00		3879		0		1		1		-3623																				120		256		80		80		0.60		1.28		2.20

		9/18/00		3809		0		0		0		186																				50		186		-70		-70		0.25		0.93		1.86

		9/19/00		3789		0		0		0		186																				30		186		-20		0		0.15		0.93		1.96

		9/20/00		3799		0		1		0		186																				40		186		10		0		0.20		0.93		1.91

		9/21/00		3729		0		1		0		186																				-30		186		-70		0		-0.15		0.93		2.25

		9/22/00		3669		1		0		0		186																				-90		186		-60		0		-0.45		0.93		2.55

		9/25/00		3799		0		1		1		-3613																				40		186		130		0		0.20		0.93		1.91

		9/26/00		3759		0		1		0		146																				0		146		-40		-40		0.00		0.73		1.71

		9/27/00		3739		0		1		0		146																				-20		146		-20		0		-0.10		0.73		1.81

		9/28/00		3619		0		1		0		146																				-140		146		-120		0		-0.70		0.73		2.40

		9/29/00		3619		0		1		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/2/00		3619		0		0		0		146																				-140		146		0		0		-0.70		0.73		2.40

		10/3/00		3649		0		1		0		146																				-110		146		30		0		-0.55		0.73		2.25

		10/4/00		3659		0		0		0		146																				-100		146		10		0		-0.50		0.73		2.20

		10/6/00		3679		0		1		0		146																				-80		146		20		0		-0.40		0.73		2.10

		10/9/00		3619		0		1		0		146																				-140		146		-60		0		-0.70		0.73		2.40

		10/10/00		3559		0		1		0		146																				-200		146		-60		0		-1.00		0.73		2.70

		10/11/00		3508		0		1		0		146																				-251		146		-51		0		-1.25		0.73		2.96

		10/12/00		3488		0		1		0		146																				-271		146		-20		0		-1.35		0.73		3.06

		10/13/00		3408		1		0		0		146																				-351		146		-80		0		-1.75		0.73		3.46

		10/16/00		3539		0		0		1		-3393																				-220		146		131		0		-1.10		0.73		2.80

		10/17/00		3508		0		1		1		-3393																				-251		115		-31		-31		-1.25		0.57		2.65

		10/18/00		3438		0		1		0		45																				-321		45		-70		-70		-1.60		0.22		2.30

		10/19/00		3398		0		1		0		45																				-361		45		-40		0		-1.80		0.22		2.50

		10/20/00		3258		0		1		0		45																				-501		45		-140		0		-2.50		0.22		3.20

		10/23/00		3208		0		0		0		45																				-551		45		-50		0		-2.75		0.22		3.45

		10/24/00		3218		1		0		0		45																				-541		45		10		0		-2.70		0.22		3.40

		10/25/00		3258		1		0		1		-3213																				-501		45		40		0		-2.50		0.22		3.20

		10/26/00		3308		0		1		1		-3213																				-451		95		50		50		-2.25		0.47		3.45

		10/27/00		3318		0		1		0		105																				-441		105		10		10		-2.20		0.52		3.50

		10/30/00		3278		0		1		0		105																				-481		105		-40		0		-2.40		0.52		3.70

		10/31/00		3258		0		1		0		105																				-501		105		-20		0		-2.50		0.52		3.80

		11/2/00		3228		0		1		0		105																				-531		105		-30		0		-2.65		0.52		3.95

		11/3/00		3188		1		0		0		105																				-571		105		-40		0		-2.85		0.52		4.15

		11/6/00		3208		1		0		1		-3103																				-551		105		20		0		-2.75		0.52		4.05

		11/7/00		3248		0		1		1		-3103																				-511		145		40		40		-2.55		0.72		4.24

		11/8/00		3248		0		0		0		145																				-511		145		0		0		-2.55		0.72		4.24

		11/9/00		3228		1		0		0		145																				-531		145		-20		0		-2.65		0.72		4.34

		11/10/00		3248		0		0		1		-3103																				-511		145		20		0		-2.55		0.72		4.24

		11/13/00		3238		0		1		1		-3103																				-521		135		-10		-10		-2.60		0.67		4.19

		11/14/00		3208		1		0		0		105																				-551		105		-30		-30		-2.75		0.52		4.05

		11/15/00		3218		0		0		1		-3113																				-541		105		10		0		-2.70		0.52		4.00

		11/16/00		3228		0		0		1		-3113																				-531		115		10		10		-2.65		0.57		4.05

		11/17/00		3238		0		0		1		-3113																				-521		125		10		10		-2.60		0.62		4.10

		11/20/00		3238		0		0		1		-3113																				-521		125		0		0		-2.60		0.62		4.10

		11/21/00		3258		1		0		1		-3113																				-501		145		20		20		-2.50		0.72		4.19

		11/22/00		3398		1		0		1		-3113																				-361		285		140		140		-1.80		1.42		4.89

		11/23/00		3458		0		1		1		-3113																				-301		345		60		60		-1.50		1.72		5.19

		11/24/00		3458		0		1		0		345																				-301		345		0		0		-1.50		1.72		5.19

		11/27/00		3438		0		1		0		345																				-321		345		-20		0		-1.60		1.72		5.29

		11/28/00		3398		1		0		0		345																				-361		345		-40		0		-1.80		1.72		5.49

		11/29/00		3428		0		0		1		-3083																				-331		345		30		0		-1.65		1.72		5.34

		11/30/00		3428		0		0		1		-3083																				-331		345		0		0		-1.65		1.72		5.34

		12/4/00		3468		0		0		1		-3083																				-291		385		40		40		-1.45		1.92		5.54

		12/5/00		3458		0		1		1		-3083																				-301		375		-10		-10		-1.50		1.87		5.49

		12/6/00		3468		0		1		0		385																				-291		385		10		10		-1.45		1.92		5.54

		12/7/00		3418		0		0		0		385																				-341		385		-50		0		-1.70		1.92		5.79

		12/11/00		3458		0		1		0		385																				-301		385		40		0		-1.50		1.92		5.59

		12/12/00		3388		0		1		0		385																				-371		385		-70		0		-1.85		1.92		5.94

		12/13/00		3348		0		0		0		385																				-411		385		-40		0		-2.05		1.92		6.14

		12/14/00		3338		0		0		0		385																				-421		385		-10		0		-2.10		1.92		6.19

		12/15/00		3328		0		0		0		385																				-431		385		-10		0		-2.15		1.92		6.24

		12/18/00		3358		0		0		0		385																				-401		385		30		0		-2.00		1.92		6.09

		12/19/00		3358		1		0		0		385																				-401		385		0		0		-2.00		1.92		6.09

		12/20/00		3388		0		1		1		-3003																				-371		385		30		0		-1.85		1.92		5.94

		12/21/00		3378		1		0		0		375																				-381		375		-10		-10		-1.90		1.87		5.89

		12/22/00		3448		1		0		1		-3073																				-311		375		70		0		-1.55		1.87		5.54

		12/27/00		3458		1		0		1		-3073																				-301		385		10		10		-1.50		1.92		5.59

		12/28/00		3518		1		0		1		-3073																				-241		445		60		60		-1.20		2.22		5.89

		12/29/00		3609		0		1		1		-3073																				-150		536		91		91		-0.75		2.67		6.34

		1/2/01		3528		0		0		0		455																				-231		455		-81		-81		-1.15		2.27		5.94

		1/3/01		3559		1		0		0		455																				-200		455		31		0		-1.00		2.27		5.79

		1/4/01		3629		0		1		1		-3174																				-130		455		70		0		-0.65		2.27		5.44

		1/5/01		3609		0		1		0		435																				-150		435		-20		-20		-0.75		2.17		5.34

		1/8/01		3528		0		1		0		435																				-231		435		-81		0		-1.15		2.17		5.74

		1/9/01		3388		0		0		0		435																				-371		435		-140		0		-1.85		2.17		6.44

		1/10/01		3388		1		0		0		435																				-371		435		0		0		-1.85		2.17		6.44

		1/11/01		3488		1		0		1		-3053																				-271		435		100		0		-1.35		2.17		5.94

		1/12/01		3559		0		1		1		-3053																				-200		506		71		71		-1.00		2.52		6.29

		1/15/01		3458		1		0		0		405																				-301		405		-101		-101		-1.50		2.02		5.79

		1/16/01		3468		0		0		1		-3063																				-291		405		10		0		-1.45		2.02		5.74

		1/17/01		3488		0		1		1		-3063																				-271		425		20		20		-1.35		2.12		5.84

		1/18/01		3428		0		1		0		365																				-331		365		-60		-60		-1.65		1.82		5.54

		1/19/01		3328		0		1		0		365																				-431		365		-100		0		-2.15		1.82		6.04

		1/22/01		3318		1		0		0		365																				-441		365		-10		0		-2.20		1.82		6.09

		1/23/01		3348		1		0		1		-2983																				-411		365		30		0		-2.05		1.82		5.94

		1/24/01		3388		0		1		1		-2983																				-371		405		40		40		-1.85		2.02		6.14

		1/25/01		3258		1		0		0		275																				-501		275		-130		-130		-2.50		1.37		5.49

		1/26/01		3408		1		0		1		-3133																				-351		275		150		0		-1.75		1.37		4.74

		1/29/01		3408		0		1		1		-3133																				-351		275		0		0		-1.75		1.37		4.74

		1/30/01		3398		1		0		0		265																				-361		265		-10		-10		-1.80		1.32		4.69

		1/31/01		3438		0		1		1		-3173																				-321		265		40		0		-1.60		1.32		4.49

		2/1/01		3418		0		1		0		245																				-341		245		-20		-20		-1.70		1.22		4.39

		2/2/01		3398		0		1		0		245																				-361		245		-20		0		-1.80		1.22		4.49

		2/5/01		3358		0		1		0		245																				-401		245		-40		0		-2.00		1.22		4.69

		2/6/01		3358		1		0		0		245																				-401		245		0		0		-2.00		1.22		4.69

		2/7/01		3418		0		1		1		-3173																				-341		245		60		0		-1.70		1.22		4.39

		2/8/01		3428		0		1		0		255																				-331		255		10		10		-1.65		1.27		4.44

		2/9/01		3338		0		0		0		255																				-421		255		-90		0		-2.10		1.27		4.89

		2/12/01		3358		1		0		0		255																				-401		255		20		0		-2.00		1.27		4.79

		2/13/01		3388		0		1		1		-3133																				-371		255		30		0		-1.85		1.27		4.64

		2/14/01		3348		0		0		0		215																				-411		215		-40		-40		-2.05		1.07		4.44

		2/15/01		3368		0		1		0		215																				-391		215		20		0		-1.95		1.07		4.34

		2/16/01		3358		0		1		0		215																				-401		215		-10		0		-2.00		1.07		4.39

		2/19/01		3298		0		1		0		215																				-461		215		-60		0		-2.30		1.07		4.69

		2/20/01		3268		0		1		0		215																				-491		215		-30		0		-2.45		1.07		4.84

		2/21/01		3258		0		0		0		215																				-501		215		-10		0		-2.50		1.07		4.89

		2/22/01		3258		0		1		0		215																				-501		215		0		0		-2.50		1.07		4.89

		2/23/01		3198		0		0		0		215																				-561		215		-60		0		-2.80		1.07		5.19

		2/26/01		3228		0		0		0		215																				-531		215		30		0		-2.65		1.07		5.04

		2/28/01		3218		0		0		0		215																				-541		215		-10		0		-2.70		1.07		5.09

		3/1/01		3228		0		1		0		215																				-531		215		10		0		-2.65		1.07		5.04

		3/2/01		3198		1		0		0		215																				-561		215		-30		0		-2.80		1.07		5.19

		3/5/01		3228		0		0		1		-3013																				-531		215		30		0		-2.65		1.07		5.04

		3/6/01		3228		0		1		1		-3013																				-531		215		0		0		-2.65		1.07		5.04

		3/7/01		3218		1		0		0		205																				-541		205		-10		-10		-2.70		1.02		4.99

		3/8/01		3268		0		1		1		-3063																				-491		205		50		0		-2.45		1.02		4.74

		3/9/01		3218		0		0		0		155																				-541		155		-50		-50		-2.70		0.77		4.49

		3/12/01		3218		0		1		0		155																				-541		155		0		0		-2.70		0.77		4.49

		3/13/01		3208		0		0		0		155																				-551		155		-10		0		-2.75		0.77		4.54

		3/14/01		3218		0		1		0		155																				-541		155		10		0		-2.70		0.77		4.49

		3/15/01		3198		0		0		0		155																				-561		155		-20		0		-2.80		0.77		4.59

		3/16/01		3178		0		1		0		155																				-581		155		-20		0		-2.90		0.77		4.69

		3/19/01		3168		0		0		0		155																				-591		155		-10		0		-2.95		0.77		4.74

		3/20/01		3168		0		1		0		155																				-591		155		0		0		-2.95		0.77		4.74

		3/21/01		3107		1		0		0		155																				-652		155		-61		0		-3.25		0.77		5.05

		3/22/01		3027		0		0		1		-2872																				-732		155		-80		0		-3.65		0.77		5.45

		3/23/01		3067		1		0		1		-2872																				-692		195		40		40		-3.45		0.97		5.65

		3/26/01		3087		0		1		1		-2872																				-672		215		20		20		-3.35		1.07		5.75

		3/27/01		3047		0		1		0		175																				-712		175		-40		-40		-3.55		0.87		5.55

		3/28/01		3027		0		0		0		175																				-732		175		-20		0		-3.65		0.87		5.65

		3/29/01		3017		1		0		0		175																				-742		175		-10		0		-3.70		0.87		5.70

		3/30/01		3077		0		1		1		-2902																				-682		175		60		0		-3.40		0.87		5.40

		4/2/01		3017		0		0		0		115																				-742		115		-60		-60		-3.70		0.57		5.10

		4/3/01		3007		1		0		0		115																				-752		115		-10		0		-3.75		0.57		5.15

		4/4/01		3007		1		0		1		-2892																				-752		115		0		0		-3.75		0.57		5.15

		4/5/01		3138		1		0		1		-2892																				-621		246		131		131		-3.10		1.23		5.80

		4/6/01		3128		0		1		1		-2892																				-631		236		-10		-10		-3.15		1.18		5.75

		4/9/01		3128		1		0		0		236																				-631		236		0		0		-3.15		1.18		5.75

		4/10/01		3178		1		0		1		-2942																				-581		236		50		0		-2.90		1.18		5.50

		4/11/01		3198		1		0		1		-2942																				-561		256		20		20		-2.80		1.28		5.60

		4/12/01		3228		0		0		1		-2942																				-531		286		30		30		-2.65		1.43		5.75

		4/17/01		3188		1		0		1		-2942																				-571		246		-40		-40		-2.85		1.23		5.55

		4/18/01		3258		0		0		1		-2942																				-501		316		70		70		-2.50		1.58		5.90

		4/19/01		3218		0		1		1		-2942																				-541		276		-40		-40		-2.70		1.38		5.70

		4/20/01		3128		0		1		0		186																				-631		186		-90		-90		-3.15		0.93		5.25

		4/23/01		3057		0		0		0		186																				-702		186		-71		0		-3.50		0.93		5.61

		4/24/01		3057		1		0		0		186																				-702		186		0		0		-3.50		0.93		5.61

		4/26/01		3037		0		0		1		-2851																				-722		186		-20		0		-3.60		0.93		5.71

		4/27/01		3057		0		1		1		-2851																				-702		206		20		20		-3.50		1.03		5.81

		4/30/01		3047		1		0		0		196																				-712		196		-10		-10		-3.55		0.98		5.76

		5/2/01		3057		0		0		1		-2861																				-702		196		10		0		-3.50		0.98		5.71

		5/3/01		3057		0		1		1		-2861																				-702		196		0		0		-3.50		0.98		5.71

		5/4/01		3027		1		0		0		166																				-732		166		-30		-30		-3.65		0.83		5.56

		5/7/01		3047		0		1		1		-2881																				-712		166		20		0		-3.55		0.83		5.46

		5/8/01		3027		0		0		0		146																				-732		146		-20		-20		-3.65		0.73		5.36

		5/9/01		3027		0		0		0		146																				-732		146		0		0		-3.65		0.73		5.36

		5/10/01		3037		0		0		0		146																				-722		146		10		0		-3.60		0.73		5.31

		5/11/01		3037		0		1		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/14/01		3037		0		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/15/01		3037		1		0		0		146																				-722		146		0		0		-3.60		0.73		5.31

		5/16/01		3067		0		0		1		-2921																				-692		146		30		0		-3.45		0.73		5.16

		5/17/01		3087		0		1		1		-2921																				-672		166		20		20		-3.35		0.83		5.26

		5/18/01		3057		0		1		0		136																				-702		136		-30		-30		-3.50		0.68		5.11

		5/21/01		2997		1		0		0		136																				-762		136		-60		0		-3.80		0.68		5.41

		5/22/01		3027		0		1		1		-2891																				-732		136		30		0		-3.65		0.68		5.26

		5/23/01		2987		0		0		0		96																				-772		96		-40		-40		-3.85		0.48		5.06

		5/24/01		2997		0		0		0		96																				-762		96		10		0		-3.80		0.48		5.01

		5/25/01		2997		0		1		0		96																				-762		96		0		0		-3.80		0.48		5.01

		5/28/01		2837		0		1		0		96																				-922		96		-160		0		-4.60		0.48		5.81

		5/29/01		2857		0		1		0		96																				-902		96		20		0		-4.50		0.48		5.71

		5/30/01		2827		1		0		0		96																				-932		96		-30		0		-4.65		0.48		5.86

		5/31/01		2897		1		0		1		-2801																				-862		96		70		0		-4.30		0.48		5.51

		6/1/01		2897		1		0		1		-2801																				-862		96		0		0		-4.30		0.48		5.51

		6/4/01		2917		1		0		1		-2801																				-842		116		20		20		-4.20		0.58		5.61

		6/5/01		2937		1		0		1		-2801																				-822		136		20		20		-4.10		0.68		5.71

		6/6/01		2977		0		0		1		-2801																				-782		176		40		40		-3.90		0.88		5.91

		6/7/01		2947		0		0		1		-2801																				-812		146		-30		-30		-4.05		0.73		5.76

		6/8/01		2947		0		0		1		-2801																				-812		146		0		0		-4.05		0.73		5.76

		6/11/01		2937		0		0		1		-2801																				-822		136		-10		-10		-4.10		0.68		5.71

		6/12/01		2937		0		1		1		-2801																				-822		136		0		0		-4.10		0.68		5.71

		6/13/01		2927		1		0		0		126																				-832		126		-10		-10		-4.15		0.63		5.66

		6/15/01		2947		0		0		1		-2821																				-812		126		20		0		-4.05		0.63		5.56

		6/18/01		2917		0		1		1		-2821																				-842		96		-30		-30		-4.20		0.48		5.41

		6/19/01		2867		0		1		0		46																				-892		46		-50		-50		-4.45		0.23		5.16

		6/20/01		2807		0		1		0		46																				-952		46		-60		0		-4.75		0.23		5.46

		6/21/01		2717		1		0		0		46																				-1042		46		-90		0		-5.20		0.23		5.91

		6/22/01		2807		0		0		1		-2761																				-952		46		90		0		-4.75		0.23		5.46

		6/25/01		2767		1		0		1		-2761																				-992		6		-40		-40		-4.95		0.03		5.26

		6/26/01		2787		0		0		1		-2761																				-972		26		20		20		-4.85		0.13		5.36

		6/27/01		2797		0		1		1		-2761																				-962		36		10		10		-4.80		0.18		5.41

		6/28/01		2757		1		0		0		-4																				-1002		-4		-40		-40		-5.00		-0.02		5.21

		6/29/01		2857		0		1		1		-2861																				-902		-4		100		0		-4.50		-0.02		4.71

		7/2/01		2847		0		1		0		-14																				-912		-14		-10		-10		-4.55		-0.07		4.66

		7/3/01		2827		1		0		0		-14																				-932		-14		-20		0		-4.65		-0.07		4.76

		7/4/01		2837		0		0		1		-2851																				-922		-14		10		0		-4.60		-0.07		4.71

		7/5/01		2837		0		0		1		-2851																				-922		-14		0		0		-4.60		-0.07		4.71

		7/6/01		2847		0		1		1		-2851																				-912		-4		10		10		-4.55		-0.02		4.76

		7/9/01		2807		0		1		0		-44																				-952		-44		-40		-40		-4.75		-0.22		4.56

		7/10/01		2807		1		0		0		-44																				-952		-44		0		0		-4.75		-0.22		4.56

		7/11/01		2807		0		1		1		-2851																				-952		-44		0		0		-4.75		-0.22		4.56

		7/12/01		2757		1		0		0		-94																				-1002		-94		-50		-50		-5.00		-0.47		4.31

		7/13/01		2797		1		0		1		-2891																				-962		-94		40		0		-4.80		-0.47		4.11

		7/16/01		2807		0		0		1		-2891																				-952		-84		10		10		-4.75		-0.42		4.16

		7/17/01		2817		0		0		1		-2891																				-942		-74		10		10		-4.70		-0.37		4.21

		7/18/01		2837		0		0		1		-2891																				-922		-54		20		20		-4.60		-0.27		4.31

		7/19/01		2857		1		0		1		-2891																				-902		-34		20		20		-4.50		-0.17		4.41

		7/20/01		2867		0		0		1		-2891																				-892		-24		10		10		-4.45		-0.12		4.46

		7/23/01		2877		0		1		1		-2891																				-882		-14		10		10		-4.40		-0.07		4.51

		7/24/01		2827		1		0		0		-64																				-932		-64		-50		-50		-4.65		-0.32		4.26

		7/25/01		2877		1		0		1		-2941																				-882		-64		50		0		-4.40		-0.32		4.01

		7/26/01		2947		1		0		1		-2941																				-812		6		70		70		-4.05		0.03		4.36

		7/27/01		2987		1		0		1		-2941																				-772		46		40		40		-3.85		0.23		4.56

		7/30/01		3017		0		1		1		-2941																				-742		76		30		30		-3.70		0.38		4.71

		7/31/01		3007		0		0		0		66																				-752		66		-10		-10		-3.75		0.33		4.66

		8/1/01		3017		0		1		0		66																				-742		66		10		0		-3.70		0.33		4.61

		8/2/01		2967		0		1		0		66																				-792		66		-50		0		-3.95		0.33		4.86

		8/3/01		2937		1		0		0		66																				-822		66		-30		0		-4.10		0.33		5.01

		8/6/01		2997		0		1		1		-2931																				-762		66		60		0		-3.80		0.33		4.71

		8/7/01		2977		1		0		0		46																				-782		46		-20		-20		-3.90		0.23		4.61

		8/8/01		2997		0		0		1		-2951																				-762		46		20		0		-3.80		0.23		4.51

		8/9/01		2977		0		0		1		-2951																				-782		26		-20		-20		-3.90		0.13		4.41

		8/10/01		2987		0		1		1		-2951																				-772		36		10		10		-3.85		0.18		4.46

		8/13/01		2937		0		1		0		-14																				-822		-14		-50		-50		-4.10		-0.07		4.21

		8/14/01		2897		1		0		0		-14																				-862		-14		-40		0		-4.30		-0.07		4.41

		8/16/01		2987		0		0		1		-3001																				-772		-14		90		0		-3.85		-0.07		3.96

		8/17/01		2957		0		0		1		-3001																				-802		-44		-30		-30		-4.00		-0.22		3.81

		8/20/01		2927		1		0		1		-3001																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/21/01		2947		1		0		1		-3001																				-812		-54		20		20		-4.05		-0.27		3.76

		8/22/01		2957		0		1		1		-3001																				-802		-44		10		10		-4.00		-0.22		3.81

		8/23/01		2927		0		0		0		-74																				-832		-74		-30		-30		-4.15		-0.37		3.66

		8/24/01		2917		0		0		0		-74																				-842		-74		-10		0		-4.20		-0.37		3.71

		8/27/01		2927		0		1		0		-74																				-832		-74		10		0		-4.15		-0.37		3.66

		37131		2897		0		1		0		-74																				-862		-74		-30		0		-4.30		-0.37		3.81

		37132		2847		1		0		0		-74																				-912		-74		-50		0		-4.55		-0.37		4.06

		37133		2907		0		1		1		-2981																				-852		-74		60		0		-4.25		-0.37		3.76

		37134		2877		0		1		0		-104																				-882		-104		-30		-30		-4.40		-0.52		3.61

		37137		2847		0		1		0		-104																				-912		-104		-30		0		-4.55		-0.52		3.76

		37138		2857		1		0		0		-104																				-902		-104		10		0		-4.50		-0.52		3.71

		37139		2877		1		0		1		-2981																				-882		-104		20		0		-4.40		-0.52		3.61

		37140		2897		1		0		1		-2981																				-862		-84		20		20		-4.30		-0.42		3.71

		37141		2907		0		0		1		-2981																				-852		-74		10		10		-4.25		-0.37		3.76

		37144		2897		0		0		1		-2981																				-862		-84		-10		-10		-4.30		-0.42		3.71

		37145		2917		0		1		1		-2981																				-842		-64		20		20		-4.20		-0.32		3.81

		37146		2757		0		1		0		-224																				-1002		-224		-160		-160		-5.00		-1.12		3.01

		37147		2707		0		1		0		-224																				-1052		-224		-50		0		-5.25		-1.12		3.26

		37148		2686		0		1		0		-224																				-1073		-224		-21		0		-5.35		-1.12		3.37

		37151		2416		0		0		0		-224																				-1343		-224		-270		0		-6.70		-1.12		4.71

		37152		2506		1		0		0		-224																				-1253		-224		90		0		-6.25		-1.12		4.26

		37153		2656		0		0		1		-2880																				-1103		-224		150		0		-5.50		-1.12		3.52

		37154		2636		0		1		1		-2880																				-1123		-244		-20		-20		-5.60		-1.22		3.42

		37155		2506		0		0		0		-374																				-1253		-374		-130		-130		-6.25		-1.87		2.77

		37158		2606		1		0		0		-374																				-1153		-374		100		0		-5.75		-1.87		2.27

		37159		2626		0		0		1		-3000																				-1133		-374		20		0		-5.65		-1.87		2.17

		37160		2636		1		0		1		-3000																				-1123		-364		10		10		-5.60		-1.82		2.22

		37161		2656		1		0		1		-3000																				-1103		-344		20		20		-5.50		-1.72		2.32

		37162		2827		0		0		1		-3000																				-932		-173		171		171		-4.65		-0.86		3.17

		37165		2857		0		0		1		-3000																				-902		-143		30		30		-4.50		-0.71		3.32

		37166		2837		0		1		1		-3000																				-922		-163		-20		-20		-4.60		-0.81		3.22

		37167		2707		1		0		0		-293																				-1052		-293		-130		-130		-5.25		-1.46		2.57

		37168		2807		1		0		1		-3100																				-952		-293		100		0		-4.75		-1.46		2.07

		37172		2817		1		0		1		-3100																				-942		-283		10		10		-4.70		-1.41		2.12

		37173		2877		0		0		1		-3100																				-882		-223		60		60		-4.40		-1.11		2.42

		37174		2877		1		0		1		-3100																				-882		-223		0		0		-4.40		-1.11		2.42

		37175		2947		0		0		1		-3100																				-812		-153		70		70		-4.05		-0.76		2.77

		37176		2897		0		0		1		-3100																				-862		-203		-50		-50		-4.30		-1.01		2.52

		37179		2857		0		1		1		-3100																				-902		-243		-40		-40		-4.50		-1.21		2.32

		37180		2857		0		0		0		-243																				-902		-243		0		0		-4.50		-1.21		2.32

		37181		2887		0		0		0		-243																				-872		-243		30		0		-4.35		-1.21		2.17

		37182		2857		1		0		0		-243																				-902		-243		-30		0		-4.50		-1.21		2.32

		37183		2897		0		1		1		-3140																				-862		-243		40		0		-4.30		-1.21		2.12

		37186		2837		1		0		0		-303																				-922		-303		-60		-60		-4.60		-1.51		1.83

		37187		2877		0		1		1		-3180																				-882		-303		40		0		-4.40		-1.51		1.63

		37188		2887		0		0		0		-293																				-872		-293		10		10		-4.35		-1.46		1.68

		37189		2907		0		1		0		-293																				-852		-293		20		0		-4.25		-1.46		1.58

		37190		2877		0		1		0		-293																				-882		-293		-30		0		-4.40		-1.46		1.73

		37193		2807		0		1		0		-293																				-952		-293		-70		0		-4.75		-1.46		2.07

		37194		2767		0		0		0		-293																				-992		-293		-40		0		-4.95		-1.46		2.27

		37195		2757		0		1		0		-293																				-1002		-293		-10		0		-5.00		-1.46		2.32

		37197		2686		0		1		0		-293																				-1073		-293		-71		0		-5.35		-1.46		2.68

		37200		2616		0		1		0		-293																				-1143		-293		-70		0		-5.70		-1.46		3.03

		37201		2586		0		0		0		-293																				-1173		-293		-30		0		-5.85		-1.46		3.18

		37202		2596		0		0		0		-293																				-1163		-293		10		0		-5.80		-1.46		3.13

		37203		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37204		2596		0		0		0		-293																				-1163		-293		-30		0		-5.80		-1.46		3.13

		37207		2616		0		1		0		-293																				-1143		-293		20		0		-5.70		-1.46		3.03

		37208		2596		0		1		0		-293																				-1163		-293		-20		0		-5.80		-1.46		3.13

		37209		2626		0		1		0		-293																				-1133		-293		30		0		-5.65		-1.46		2.98

		37210		2626		0		0		0		-293																				-1133		-293		0		0		-5.65		-1.46		2.98

		37211		2636		0		0		0		-293																				-1123		-293		10		0		-5.60		-1.46		2.93

		37214		2646		0		1		0		-293																				-1113		-293		10		0		-5.55		-1.46		2.88

		37215		2626		0		1		0		-293																				-1133		-293		-20		0		-5.65		-1.46		2.98

		37216		2566		0		1		0		-293																				-1193		-293		-60		0		-5.95		-1.46		3.28

		37217		2546		0		0		0		-293																				-1213		-293		-20		0		-6.05		-1.46		3.38

		37218		2566		0		0		0		-293																				-1193		-293		20		0		-5.95		-1.46		3.28

		37221		2556		0		1		0		-293																				-1203		-293		-10		0		-6.00		-1.46		3.33

		37222		2526		0		1		0		-293																				-1233		-293		-30		0		-6.15		-1.46		3.48

		37223		2536		0		0		0		-293																				-1223		-293		10		0		-6.10		-1.46		3.43

		37224		2526		0		1		0		-293																				-1233		-293		-10		0		-6.15		-1.46		3.48

		37225		2516		1		0		0		-293																				-1243		-293		-10		0		-6.20		-1.46		3.53

		37228		2526		0		1		1		-2819																				-1233		-293		10		0		-6.15		-1.46		3.48

		37229		2526		0		1		0		-293																				-1233		-293		0		0		-6.15		-1.46		3.48

		37230		2446		0		1		0		-293																				-1313		-293		-80		0		-6.55		-1.46		3.88

		37231		2416		1		0		0		-293																				-1343		-293		-30		0		-6.70		-1.46		4.03

		37232		2526		0		0		1		-2819																				-1233		-293		110		0		-6.15		-1.46		3.48

		37235		2536		0		1		1		-2819																				-1223		-283		10		10		-6.10		-1.41		3.53

		37236		2456		1		0		0		-363																				-1303		-363		-80		-80		-6.50		-1.81		3.13

		37237		2506		0		1		1		-2869																				-1253		-363		50		0		-6.25		-1.81		2.88

		37238		2466		0		0		0		-403																				-1293		-403		-40		-40		-6.45		-2.01		2.68

		37239		2466		0		1		0		-403																				-1293		-403		0		0		-6.45		-2.01		2.68

		37242		2456		1		0		0		-403																				-1303		-403		-10		0		-6.50		-2.01		2.73

		37243		2476		0		0		1		-2879																				-1283		-403		20		0		-6.40		-2.01		2.63

		37244		2466		0		1		1		-2879																				-1293		-413		-10		-10		-6.45		-2.06		2.58

		37245		2336		0		0		0		-543																				-1423		-543		-130		-130		-7.10		-2.71		1.93

		37246		2346		1		0		0		-543																				-1413		-543		10		0		-7.05		-2.71		1.88

		37252		2386		1		0		1		-2929																				-1373		-543		40		0		-6.85		-2.71		1.68

		37253		2446		0		0		1		-2929																				-1313		-483		60		60		-6.55		-2.41		1.98

		37258		2436		0		1		1		-2929																				-1323		-493		-10		-10		-6.60		-2.46		1.93

		37259		2416		0		0		0		-513																				-1343		-513		-20		-20		-6.70		-2.56		1.83

		37260		2416		0		1		0		-513																				-1343		-513		0		0		-6.70		-2.56		1.83

		37263		2386		0		1		0		-513																				-1373		-513		-30		0		-6.85		-2.56		1.98

		37264		2356		1		0		0		-513																				-1403		-513		-30		0		-7.00		-2.56		2.13

		37265		2376		0		1		1		-2889																				-1383		-513		20		0		-6.90		-2.56		2.03

		37266		2336		0		0		0		-553																				-1423		-553		-40		-40		-7.10		-2.76		1.83

		37267		2336		0		0		0		-553																				-1423		-553		0		0		-7.10		-2.76		1.83

		37270		2326		0		1		0		-553																				-1433		-553		-10		0		-7.15		-2.76		1.88

		37271		2296		1		0		0		-553																				-1463		-553		-30		0		-7.30		-2.76		2.03

		37272		2406		1		0		1		-2959																				-1353		-553		110		0		-6.75		-2.76		1.48

		37273		2456		0		0		1		-2959																				-1303		-503		50		50		-6.50		-2.51		1.73

		37274		2446		0		1		1		-2959																				-1313		-513		-10		-10		-6.55		-2.56		1.68

		37277		2426		0		1		0		-533																				-1333		-533		-20		-20		-6.65		-2.66		1.58

		37278		2416		0		0		0		-533																				-1343		-533		-10		0		-6.70		-2.66		1.63

		37279		2406		0		0		0		-533																				-1353		-533		-10		0		-6.75		-2.66		1.68

		37280		2406		0		0		0		-533																				-1353		-533		0		0		-6.75		-2.66		1.68

		37281		2356		0		0		0		-533																				-1403		-533		-50		0		-7.00		-2.66		1.93

		37284		2346		1		0		0		-533																				-1413		-533		-10		0		-7.05		-2.66		1.98

		37285		2396		0		1		1		-2929																				-1363		-533		50		0		-6.80		-2.66		1.73

		37286		2346		0		0		0		-583																				-1413		-583		-50		-50		-7.05		-2.91		1.48

		37287		2366		0		0		0		-583																				-1393		-583		20		0		-6.95		-2.91		1.38

		37288		2366		0		0		0		-583																				-1393		-583		0		0		-6.95		-2.91		1.38

		37291		2346		0		1		0		-583																				-1413		-583		-20		0		-7.05		-2.91		1.48

		37292		2316		0		0		0		-583																				-1443		-583		-30		0		-7.20		-2.91		1.63

		37293		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37294		2316		0		0		0		-583																				-1443		-583		-10		0		-7.20		-2.91		1.63

		37295		2326		0		0		0		-583																				-1433		-583		10		0		-7.15		-2.91		1.58

		37298		2306		0		1		0		-583																				-1453		-583		-20		0		-7.25		-2.91		1.68

		37300		2275		0		1		0		-583																				-1484		-583		-31		0		-7.40		-2.91		1.84

		37301		2255		1		0		0		-583																				-1504		-583		-20		0		-7.50		-2.91		1.94

		37302		2326		0		1		1		-2909																				-1433		-583		71		0		-7.15		-2.91		1.58

		37305		2275		0		0		0		-634																				-1484		-634		-51		-51		-7.40		-3.16		1.33

		37306		2245		0		0		0		-634																				-1514		-634		-30		0		-7.55		-3.16		1.48

		37307		2245		0		0		0		-634																				-1514		-634		0		0		-7.55		-3.16		1.48

		37308		2265		0		1		0		-634																				-1494		-634		20		0		-7.45		-3.16		1.38

		37309		2225		0		1		0		-634																				-1534		-634		-40		0		-7.65		-3.16		1.58

		37312		2225		0		1		0		-634																				-1534		-634		0		0		-7.65		-3.16		1.58

		37313		2235		0		0		0		-634																				-1524		-634		10		0		-7.60		-3.16		1.53

		37314		2235		0		0		0		-634																				-1524		-634		0		0		-7.60		-3.16		1.53

		37315		2225		0		0		0		-634																				-1534		-634		-10		0		-7.65		-3.16		1.58

		37316		2245		1		0		0		-634																				-1514		-634		20		0		-7.55		-3.16		1.48

		37319		2346		1		0		1		-2980																				-1413		-634		101		0		-7.05		-3.16		0.97

		37320		2366		0		1		1		-2980																				-1393		-614		20		20		-6.95		-3.06		1.07

		37321		2336		0		1		0		-644																				-1423		-644		-30		-30		-7.10		-3.21		0.92

		37322		2336		0		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37323		2336		1		0		0		-644																				-1423		-644		0		0		-7.10		-3.21		0.92

		37326		2366		0		1		1		-3010																				-1393		-644		30		0		-6.95		-3.21		0.77

		37327		2366		0		0		0		-644																				-1393		-644		0		0		-6.95		-3.21		0.77

		37328		2356		0		0		0		-644																				-1403		-644		-10		0		-7.00		-3.21		0.82

		37329		2376		0		0		0		-644																				-1383		-644		20		0		-6.90		-3.21		0.72

		37330		2406		0		0		0		-644																				-1353		-644		30		0		-6.75		-3.21		0.57

		37333		2446		1		0		0		-644																				-1313		-644		40		0		-6.55		-3.21		0.37

		37334		2446		0		1		1		-3090																				-1313		-644		0		0		-6.55		-3.21		0.37

		37335		2366		1		0		0		-724																				-1393		-724		-80		-80		-6.95		-3.61		-0.02

		37336		2376		0		0		1		-3100																				-1383		-724		10		0		-6.90		-3.61		-0.07

		37337		2396		0		0		1		-3100																				-1363		-704		20		20		-6.80		-3.51		0.02

		37340		2406		0		0		1		-3100																				-1353		-694		10		10		-6.75		-3.46		0.07

		37341		2416		0		1		1		-3100																				-1343		-684		10		10		-6.70		-3.41		0.12

		37342		2386		0		0		0		-714																				-1373		-714		-30		-30		-6.85		-3.56		-0.02

		37343		2406		0		1		0		-714																				-1353		-714		20		0		-6.75		-3.56		-0.12

		37348		2396		0		0		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37349		2396		0		0		0		-714																				-1363		-714		0		0		-6.80		-3.56		-0.07

		37350		2416		0		0		0		-714																				-1343		-714		20		0		-6.70		-3.56		-0.17

		37351		2436		0		1		0		-714																				-1323		-714		20		0		-6.60		-3.56		-0.27

		37354		2416		0		1		0		-714																				-1343		-714		-20		0		-6.70		-3.56		-0.17

		37355		2406		0		1		0		-714																				-1353		-714		-10		0		-6.75		-3.56		-0.12

		37356		2396		0		1		0		-714																				-1363		-714		-10		0		-6.80		-3.56		-0.07

		37357		2406		0		1		0		-714																				-1353		-714		10		0		-6.75		-3.56		-0.12

		37358		2376		0		1		0		-714																				-1383		-714		-30		0		-6.90		-3.56		0.02

		37361		2376		0		1		0		-714																				-1383		-714		0		0		-6.90		-3.56		0.02

		37362		2366		0		1		0		-714																				-1393		-714		-10		0		-6.95		-3.56		0.07

		37363		2366		0		1		0		-714																				-1393		-714		0		0		-6.95		-3.56		0.07

		37364		2346		0		1		0		-714																				-1413		-714		-20		0		-7.05		-3.56		0.17

		37365		2346		0		1		0		-714																				-1413		-714		0		0		-7.05		-3.56		0.17

		37368		2326		1		0		0		-714																				-1433		-714		-20		0		-7.15		-3.56		0.27

		37369		2356		0		1		1		-3070																				-1403		-714		30		0		-7.00		-3.56		0.12

		37370		2316		0		1		0		-754																				-1443		-754		-40		-40		-7.20		-3.76		-0.07

		37372		2326		0		0		0		-754																				-1433		-754		10		0		-7.15		-3.76		-0.12

		37375		2326		0		1		0		-754																				-1433		-754		0		0		-7.15		-3.76		-0.12

		37376		2296		0		1		0		-754																				-1463		-754		-30		0		-7.30		-3.76		0.02

		37378		2316		0		1		0		-754																				-1443		-754		20		0		-7.20		-3.76		-0.07

		37379		2275		0		1		0		-754																				-1484		-754		-41		0		-7.40		-3.76		0.13

		37382		2255		0		1		0		-754																				-1504		-754		-20		0		-7.50		-3.76		0.23

		37383		2245		0		1		0		-754																				-1514		-754		-10		0		-7.55		-3.76		0.28

		37384		2245		1		0		0		-754																				-1514		-754		0		0		-7.55		-3.76		0.28

		37385		2326		0		1		1		-3080																				-1433		-754		81		0		-7.15		-3.76		-0.12

		37386		2285		1		0		0		-795																				-1474		-795		-41		-41		-7.35		-3.97		-0.33

		37389		2306		0		1		1		-3101																				-1453		-795		21		0		-7.25		-3.97		-0.43

		37390		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37391		2296		0		0		0		-795																				-1463		-795		-10		0		-7.30		-3.97		-0.38

		37392		2306		0		0		0		-795																				-1453		-795		10		0		-7.25		-3.97		-0.43

		37393		2306		0		0		0		-795																				-1453		-795		0		0		-7.25		-3.97		-0.43

		37396		2316		0		1		0		-795																				-1443		-795		10		0		-7.20		-3.97		-0.48

		37397		2306		1		0		0		-795																				-1453		-795		-10		0		-7.25		-3.97		-0.43

		37398		2346		0		1		1		-3141																				-1413		-795		40		0		-7.05		-3.97		-0.63

		37399		2326		0		0		0		-815																				-1433		-815		-20		-20		-7.15		-4.07		-0.73

		37400		2316		0		0		0		-815																				-1443		-815		-10		0		-7.20		-4.07		-0.68

		37403		2316		0		1		0		-815																				-1443		-815		0		0		-7.20		-4.07		-0.68

		37404		2306		0		1		0		-815																				-1453		-815		-10		0		-7.25		-4.07		-0.63

		37405		2306		0		1		0		-815																				-1453		-815		0		0		-7.25		-4.07		-0.63

		37407		2296		0		1		0		-815																				-1463		-815		-10		0		-7.30		-4.07		-0.58

		37410		2195		0		0		0		-815																				-1564		-815		-101		0		-7.80		-4.07		-0.08

		37411		2205		0		1		0		-815																				-1554		-815		10		0		-7.75		-4.07		-0.13

		37412		2185		0		0		0		-815																				-1574		-815		-20		0		-7.85		-4.07		-0.03

		37413		2205		0		1		0		-815																				-1554		-815		20		0		-7.75		-4.07		-0.13

		37414		2155		1		0		0		-815																				-1604		-815		-50		0		-8.00		-4.07		0.12

		37418		2195		0		0		1		-3010																				-1564		-815		40		0		-7.80		-4.07		-0.08

		37419		2195		0		1		1		-3010																				-1564		-815		0		0		-7.80		-4.07		-0.08

		37420		2175		0		0		0		-835																				-1584		-835		-20		-20		-7.90		-4.16		-0.18

		37421		2195		0		0		0		-835																				-1564		-835		20		0		-7.80		-4.16		-0.28

		37424		2175		0		1		0		-835																				-1584		-835		-20		0		-7.90		-4.16		-0.18

		37425		2165		1		0		0		-835																				-1594		-835		-10		0		-7.95		-4.16		-0.13

		37426		2195		0		1		1		-3030																				-1564		-835		30		0		-7.80		-4.16		-0.28

		37427		2175		0		1		0		-855																				-1584		-855		-20		-20		-7.90		-4.26		-0.38

		37428		2155		0		1		0		-855																				-1604		-855		-20		0		-8.00		-4.26		-0.28
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Buy and hold

Negociação1

Negociação2



EDP2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		3729		0		0		0		0				Resultado final:				-56				"Buy and hold":				-1604								Ret(BH)		Ret(N)

		6/13/00		3759		0		0		0		0								-0.28								-8.00				0		0		0		0

		6/14/00		3785		0		0		0		0				Nº. de negócios:				143												26		0		26		0

		6/15/00		3829		0		1		0		0																				70		0		44		0

		6/16/00		3809		1		0		-1		3809																				50		0		-20		0

		6/19/00		3869		0		1		1		-3929																				110		-60		60		-60

		6/20/00		3849		0		1		-1		3769																				90		-80		-20		-20

		6/21/00		3809		0		0		-1		3769																				50		-40		-40		40

		6/23/00		3799		0		1		-1		3769																				40		-30		-10		10

		6/26/00		3749		0		1		-1		3769																				-10		20		-50		50

		6/27/00		3669		0		0		-1		3769																				-90		100		-80		80

		6/28/00		3659		0		1		-1		3769																				-100		110		-10		10

		6/29/00		3671		0		1		-1		3769																				-88		98		12		-12

		6/30/00		3629		1		0		-1		3769																				-130		140		-42		42

		7/3/00		3633		0		0		1		-3497																				-126		136		4		-4

		7/4/00		3701		0		1		1		-3497																				-58		204		68		68

		7/5/00		3689		0		1		-1		3881																				-70		192		-12		-12

		7/6/00		3669		0		1		-1		3881																				-90		212		-20		20

		7/7/00		3709		0		1		-1		3881																				-50		172		40		-40

		7/10/00		3609		0		1		-1		3881																				-150		272		-100		100

		7/11/00		3609		0		1		-1		3881																				-150		272		0		0

		7/12/00		3569		0		0		-1		3881																				-190		312		-40		40

		7/13/00		3609		0		1		-1		3881				Sharpe Ratio (SR):																-150		272		40		-40

		7/14/00		3609		0		1		-1		3881				Média do retorno:								SR(BH)*:		SR(N)*:						-150		272		0		0

		7/17/00		3639		0		0		-1		3881				-792.07		602.53						-1.628		1.490						-120		242		30		-30

		7/18/00		3659		0		1		-1		3881				Desv. padrão do retorno:																-100		222		20		-20

		7/19/00		3609		0		0		-1		3881				486.51		404.38						SR(BH)**:		SR(N)**:						-150		272		-50		50

		7/20/00		3599		0		0		-1		3881												-0.070		-0.002						-160		282		-10		10

		7/21/00		3599		0		0		-1		3881				Notas:																-160		282		0		0

		7/24/00		3609		0		1		-1		3881																				-150		272		10		-10

		7/25/00		3599		0		1		-1		3881				- Ret(BH): Retorno do Buy and Hold.																-160		282		-10		10

		7/26/00		3539		0		0		-1		3881				- Ret(N): Retorno da Negociação.																-220		342		-60		60

		7/27/00		3539		1		0		-1		3881				- Baseline para a SR: 0%.																-220		342		0		0

		7/28/00		3649		0		0		1		-3417																				-110		232		110		-110

		7/31/00		3669		0		1		1		-3417																				-90		252		20		20

		8/1/00		3659		0		0		-1		3901																				-100		242		-10		-10

		8/2/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/3/00		3649		0		1		-1		3901																				-110		252		0		0

		8/4/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/7/00		3649		0		0		-1		3901																				-110		252		-10		10

		8/8/00		3659		0		1		-1		3901																				-100		242		10		-10

		8/9/00		3629		0		1		-1		3901																				-130		272		-30		30

		8/10/00		3629		0		1		-1		3901																				-130		272		0		0

		8/11/00		3619		0		1		-1		3901																				-140		282		-10		10

		8/14/00		3609		0		0		-1		3901																				-150		292		-10		10

		8/16/00		3629		0		1		-1		3901																				-130		272		20		-20

		8/17/00		3589		0		1		-1		3901																				-170		312		-40		40

		8/18/00		3539		0		1		-1		3901																				-220		362		-50		50

		8/21/00		3528		0		0		-1		3901																				-231		373		-11		11

		8/22/00		3539		0		1		-1		3901																				-220		362		11		-11

		8/23/00		3549		0		0		-1		3901																				-210		352		10		-10

		8/24/00		3518		1		0		-1		3901																				-241		383		-31		31

		8/25/00		3589		0		1		1		-3277																				-170		312		71		-71

		8/28/00		3609		0		0		-1		3941																				-150		332		20		20

		8/29/00		3599		0		1		-1		3941																				-160		342		-10		10

		8/30/00		3599		0		1		-1		3941																				-160		342		0		0

		8/31/00		3599		1		0		-1		3941																				-160		342		0		0

		9/1/00		3659		0		0		1		-3377																				-100		282		60		-60

		9/4/00		3689		0		0		1		-3377																				-70		312		30		30

		9/5/00		3699		0		1		1		-3377																				-60		322		10		10

		9/6/00		3659		0		1		-1		3941																				-100		282		-40		-40

		9/7/00		3619		0		0		-1		3941																				-140		322		-40		40

		9/8/00		3639		1		0		-1		3941																				-120		302		20		-20

		9/11/00		3689		0		0		1		-3437																				-70		252		50		-50

		9/12/00		3709		0		0		1		-3437																				-50		272		20		20

		9/13/00		3729		1		0		1		-3437																				-30		292		20		20

		9/14/00		3799		1		0		1		-3437																				40		362		70		70

		9/15/00		3879		0		1		1		-3437																				120		442		80		80

		9/18/00		3809		0		0		-1		4181																				50		372		-70		-70

		9/19/00		3789		0		0		-1		4181																				30		392		-20		20

		9/20/00		3799		0		1		-1		4181																				40		382		10		-10

		9/21/00		3729		0		1		-1		4181																				-30		452		-70		70

		9/22/00		3669		1		0		-1		4181																				-90		512		-60		60

		9/25/00		3799		0		1		1		-3417																				40		382		130		-130

		9/26/00		3759		0		1		-1		4101																				0		342		-40		-40

		9/27/00		3739		0		1		-1		4101																				-20		362		-20		20

		9/28/00		3619		0		1		-1		4101																				-140		482		-120		120

		9/29/00		3619		0		1		-1		4101																				-140		482		0		0

		10/2/00		3619		0		0		-1		4101																				-140		482		0		0

		10/3/00		3649		0		1		-1		4101																				-110		452		30		-30

		10/4/00		3659		0		0		-1		4101																				-100		442		10		-10

		10/6/00		3679		0		1		-1		4101																				-80		422		20		-20

		10/9/00		3619		0		1		-1		4101																				-140		482		-60		60

		10/10/00		3559		0		1		-1		4101																				-200		542		-60		60

		10/11/00		3508		0		1		-1		4101																				-251		593		-51		51

		10/12/00		3488		0		1		-1		4101																				-271		613		-20		20

		10/13/00		3408		1		0		-1		4101																				-351		693		-80		80

		10/16/00		3539		0		0		1		-2977																				-220		562		131		-131

		10/17/00		3508		0		1		1		-2977																				-251		531		-31		-31

		10/18/00		3438		0		1		-1		3899																				-321		461		-70		-70

		10/19/00		3398		0		1		-1		3899																				-361		501		-40		40

		10/20/00		3258		0		1		-1		3899																				-501		641		-140		140

		10/23/00		3208		0		0		-1		3899																				-551		691		-50		50

		10/24/00		3218		1		0		-1		3899																				-541		681		10		-10

		10/25/00		3258		1		0		1		-2617																				-501		641		40		-40

		10/26/00		3308		0		1		1		-2617																				-451		691		50		50

		10/27/00		3318		0		1		-1		4019																				-441		701		10		10

		10/30/00		3278		0		1		-1		4019																				-481		741		-40		40

		10/31/00		3258		0		1		-1		4019																				-501		761		-20		20

		11/2/00		3228		0		1		-1		4019																				-531		791		-30		30

		11/3/00		3188		1		0		-1		4019																				-571		831		-40		40

		11/6/00		3208		1		0		1		-2397																				-551		811		20		-20

		11/7/00		3248		0		1		1		-2397																				-511		851		40		40

		11/8/00		3248		0		0		-1		4099																				-511		851		0		0

		11/9/00		3228		1		0		-1		4099																				-531		871		-20		20

		11/10/00		3248		0		0		1		-2397																				-511		851		20		-20

		11/13/00		3238		0		1		1		-2397																				-521		841		-10		-10

		11/14/00		3208		1		0		-1		4019																				-551		811		-30		-30

		11/15/00		3218		0		0		1		-2417																				-541		801		10		-10

		11/16/00		3228		0		0		1		-2417																				-531		811		10		10

		11/17/00		3238		0		0		1		-2417																				-521		821		10		10

		11/20/00		3238		0		0		1		-2417																				-521		821		0		0

		11/21/00		3258		1		0		1		-2417																				-501		841		20		20

		11/22/00		3398		1		0		1		-2417																				-361		981		140		140

		11/23/00		3458		0		1		1		-2417																				-301		1041		60		60

		11/24/00		3458		0		1		-1		4499																				-301		1041		0		0

		11/27/00		3438		0		1		-1		4499																				-321		1061		-20		20

		11/28/00		3398		1		0		-1		4499																				-361		1101		-40		40

		11/29/00		3428		0		0		1		-2357																				-331		1071		30		-30

		11/30/00		3428		0		0		1		-2357																				-331		1071		0		0

		12/4/00		3468		0		0		1		-2357																				-291		1111		40		40

		12/5/00		3458		0		1		1		-2357																				-301		1101		-10		-10

		12/6/00		3468		0		1		-1		4579																				-291		1111		10		10

		12/7/00		3418		0		0		-1		4579																				-341		1161		-50		50

		12/11/00		3458		0		1		-1		4579																				-301		1121		40		-40

		12/12/00		3388		0		1		-1		4579																				-371		1191		-70		70

		12/13/00		3348		0		0		-1		4579																				-411		1231		-40		40

		12/14/00		3338		0		0		-1		4579																				-421		1241		-10		10

		12/15/00		3328		0		0		-1		4579																				-431		1251		-10		10

		12/18/00		3358		0		0		-1		4579																				-401		1221		30		-30

		12/19/00		3358		1		0		-1		4579																				-401		1221		0		0

		12/20/00		3388		0		1		1		-2197																				-371		1191		30		-30

		12/21/00		3378		1		0		-1		4559																				-381		1181		-10		-10

		12/22/00		3448		1		0		1		-2337																				-311		1111		70		-70

		12/27/00		3458		1		0		1		-2337																				-301		1121		10		10

		12/28/00		3518		1		0		1		-2337																				-241		1181		60		60

		12/29/00		3609		0		1		1		-2337																				-150		1272		91		91

		1/2/01		3528		0		0		-1		4719																				-231		1191		-81		-81

		1/3/01		3559		1		0		-1		4719																				-200		1160		31		-31

		1/4/01		3629		0		1		1		-2539																				-130		1090		70		-70

		1/5/01		3609		0		1		-1		4679																				-150		1070		-20		-20

		1/8/01		3528		0		1		-1		4679																				-231		1151		-81		81

		1/9/01		3388		0		0		-1		4679																				-371		1291		-140		140

		1/10/01		3388		1		0		-1		4679																				-371		1291		0		0

		1/11/01		3488		1		0		1		-2297																				-271		1191		100		-100

		1/12/01		3559		0		1		1		-2297																				-200		1262		71		71

		1/15/01		3458		1		0		-1		4619																				-301		1161		-101		-101

		1/16/01		3468		0		0		1		-2317																				-291		1151		10		-10

		1/17/01		3488		0		1		1		-2317																				-271		1171		20		20

		1/18/01		3428		0		1		-1		4539																				-331		1111		-60		-60

		1/19/01		3328		0		1		-1		4539																				-431		1211		-100		100

		1/22/01		3318		1		0		-1		4539																				-441		1221		-10		10

		1/23/01		3348		1		0		1		-2157																				-411		1191		30		-30

		1/24/01		3388		0		1		1		-2157																				-371		1231		40		40

		1/25/01		3258		1		0		-1		4359																				-501		1101		-130		-130

		1/26/01		3408		1		0		1		-2457																				-351		951		150		-150

		1/29/01		3408		0		1		1		-2457																				-351		951		0		0

		1/30/01		3398		1		0		-1		4339																				-361		941		-10		-10

		1/31/01		3438		0		1		1		-2537																				-321		901		40		-40

		2/1/01		3418		0		1		-1		4299																				-341		881		-20		-20

		2/2/01		3398		0		1		-1		4299																				-361		901		-20		20

		2/5/01		3358		0		1		-1		4299																				-401		941		-40		40

		2/6/01		3358		1		0		-1		4299																				-401		941		0		0

		2/7/01		3418		0		1		1		-2537																				-341		881		60		-60

		2/8/01		3428		0		1		-1		4319																				-331		891		10		10

		2/9/01		3338		0		0		-1		4319																				-421		981		-90		90

		2/12/01		3358		1		0		-1		4319																				-401		961		20		-20

		2/13/01		3388		0		1		1		-2457																				-371		931		30		-30

		2/14/01		3348		0		0		-1		4239																				-411		891		-40		-40

		2/15/01		3368		0		1		-1		4239																				-391		871		20		-20

		2/16/01		3358		0		1		-1		4239																				-401		881		-10		10

		2/19/01		3298		0		1		-1		4239																				-461		941		-60		60

		2/20/01		3268		0		1		-1		4239																				-491		971		-30		30

		2/21/01		3258		0		0		-1		4239																				-501		981		-10		10

		2/22/01		3258		0		1		-1		4239																				-501		981		0		0

		2/23/01		3198		0		0		-1		4239																				-561		1041		-60		60

		2/26/01		3228		0		0		-1		4239																				-531		1011		30		-30

		2/28/01		3218		0		0		-1		4239																				-541		1021		-10		10

		3/1/01		3228		0		1		-1		4239																				-531		1011		10		-10

		3/2/01		3198		1		0		-1		4239																				-561		1041		-30		30

		3/5/01		3228		0		0		1		-2217																				-531		1011		30		-30

		3/6/01		3228		0		1		1		-2217																				-531		1011		0		0

		3/7/01		3218		1		0		-1		4219																				-541		1001		-10		-10

		3/8/01		3268		0		1		1		-2317																				-491		951		50		-50

		3/9/01		3218		0		0		-1		4119																				-541		901		-50		-50

		3/12/01		3218		0		1		-1		4119																				-541		901		0		0

		3/13/01		3208		0		0		-1		4119																				-551		911		-10		10

		3/14/01		3218		0		1		-1		4119																				-541		901		10		-10

		3/15/01		3198		0		0		-1		4119																				-561		921		-20		20

		3/16/01		3178		0		1		-1		4119																				-581		941		-20		20

		3/19/01		3168		0		0		-1		4119																				-591		951		-10		10

		3/20/01		3168		0		1		-1		4119																				-591		951		0		0

		3/21/01		3107		1		0		-1		4119																				-652		1012		-61		61

		3/22/01		3027		0		0		1		-1935																				-732		1092		-80		80

		3/23/01		3067		1		0		1		-1935																				-692		1132		40		40

		3/26/01		3087		0		1		1		-1935																				-672		1152		20		20

		3/27/01		3047		0		1		-1		4159																				-712		1112		-40		-40

		3/28/01		3027		0		0		-1		4159																				-732		1132		-20		20

		3/29/01		3017		1		0		-1		4159																				-742		1142		-10		10

		3/30/01		3077		0		1		1		-1995																				-682		1082		60		-60

		4/2/01		3017		0		0		-1		4039																				-742		1022		-60		-60

		4/3/01		3007		1		0		-1		4039																				-752		1032		-10		10

		4/4/01		3007		1		0		1		-1975																				-752		1032		0		0

		4/5/01		3138		1		0		1		-1975																				-621		1163		131		131

		4/6/01		3128		0		1		1		-1975																				-631		1153		-10		-10

		4/9/01		3128		1		0		-1		4281																				-631		1153		0		0

		4/10/01		3178		1		0		1		-2075																				-581		1103		50		-50

		4/11/01		3198		1		0		1		-2075																				-561		1123		20		20

		4/12/01		3228		0		0		1		-2075																				-531		1153		30		30

		4/17/01		3188		1		0		1		-2075																				-571		1113		-40		-40

		4/18/01		3258		0		0		1		-2075																				-501		1183		70		70

		4/19/01		3218		0		1		1		-2075																				-541		1143		-40		-40

		4/20/01		3128		0		1		-1		4181																				-631		1053		-90		-90

		4/23/01		3057		0		0		-1		4181																				-702		1124		-71		71

		4/24/01		3057		1		0		-1		4181																				-702		1124		0		0

		4/26/01		3037		0		0		1		-1893																				-722		1144		-20		20

		4/27/01		3057		0		1		1		-1893																				-702		1164		20		20

		4/30/01		3047		1		0		-1		4201																				-712		1154		-10		-10

		5/2/01		3057		0		0		1		-1913																				-702		1144		10		-10

		5/3/01		3057		0		1		1		-1913																				-702		1144		0		0

		5/4/01		3027		1		0		-1		4141																				-732		1114		-30		-30

		5/7/01		3047		0		1		1		-1953																				-712		1094		20		-20

		5/8/01		3027		0		0		-1		4101																				-732		1074		-20		-20

		5/9/01		3027		0		0		-1		4101																				-732		1074		0		0

		5/10/01		3037		0		0		-1		4101																				-722		1064		10		-10

		5/11/01		3037		0		1		-1		4101																				-722		1064		0		0

		5/14/01		3037		0		0		-1		4101																				-722		1064		0		0

		5/15/01		3037		1		0		-1		4101																				-722		1064		0		0

		5/16/01		3067		0		0		1		-2033																				-692		1034		30		-30

		5/17/01		3087		0		1		1		-2033																				-672		1054		20		20

		5/18/01		3057		0		1		-1		4081																				-702		1024		-30		-30

		5/21/01		2997		1		0		-1		4081																				-762		1084		-60		60

		5/22/01		3027		0		1		1		-1973																				-732		1054		30		-30

		5/23/01		2987		0		0		-1		4001																				-772		1014		-40		-40

		5/24/01		2997		0		0		-1		4001																				-762		1004		10		-10

		5/25/01		2997		0		1		-1		4001																				-762		1004		0		0

		5/28/01		2837		0		1		-1		4001																				-922		1164		-160		160

		5/29/01		2857		0		1		-1		4001																				-902		1144		20		-20

		5/30/01		2827		1		0		-1		4001																				-932		1174		-30		30

		5/31/01		2897		1		0		1		-1793																				-862		1104		70		-70

		6/1/01		2897		1		0		1		-1793																				-862		1104		0		0

		6/4/01		2917		1		0		1		-1793																				-842		1124		20		20

		6/5/01		2937		1		0		1		-1793																				-822		1144		20		20

		6/6/01		2977		0		0		1		-1793																				-782		1184		40		40

		6/7/01		2947		0		0		1		-1793																				-812		1154		-30		-30

		6/8/01		2947		0		0		1		-1793																				-812		1154		0		0

		6/11/01		2937		0		0		1		-1793																				-822		1144		-10		-10

		6/12/01		2937		0		1		1		-1793																				-822		1144		0		0

		6/13/01		2927		1		0		-1		4061																				-832		1134		-10		-10

		6/15/01		2947		0		0		1		-1833																				-812		1114		20		-20

		6/18/01		2917		0		1		1		-1833																				-842		1084		-30		-30

		6/19/01		2867		0		1		-1		3901																				-892		1034		-50		-50

		6/20/01		2807		0		1		-1		3901																				-952		1094		-60		60

		6/21/01		2717		1		0		-1		3901																				-1042		1184		-90		90

		6/22/01		2807		0		0		1		-1713																				-952		1094		90		-90

		6/25/01		2767		1		0		1		-1713																				-992		1054		-40		-40

		6/26/01		2787		0		0		1		-1713																				-972		1074		20		20

		6/27/01		2797		0		1		1		-1713																				-962		1084		10		10

		6/28/01		2757		1		0		-1		3801																				-1002		1044		-40		-40

		6/29/01		2857		0		1		1		-1913																				-902		944		100		-100

		7/2/01		2847		0		1		-1		3781																				-912		934		-10		-10

		7/3/01		2827		1		0		-1		3781																				-932		954		-20		20

		7/4/01		2837		0		0		1		-1893																				-922		944		10		-10

		7/5/01		2837		0		0		1		-1893																				-922		944		0		0

		7/6/01		2847		0		1		1		-1893																				-912		954		10		10

		7/9/01		2807		0		1		-1		3721																				-952		914		-40		-40

		7/10/01		2807		1		0		-1		3721																				-952		914		0		0

		7/11/01		2807		0		1		1		-1893																				-952		914		0		0

		7/12/01		2757		1		0		-1		3621																				-1002		864		-50		-50

		7/13/01		2797		1		0		1		-1973																				-962		824		40		-40

		7/16/01		2807		0		0		1		-1973																				-952		834		10		10

		7/17/01		2817		0		0		1		-1973																				-942		844		10		10

		7/18/01		2837		0		0		1		-1973																				-922		864		20		20

		7/19/01		2857		1		0		1		-1973																				-902		884		20		20

		7/20/01		2867		0		0		1		-1973																				-892		894		10		10

		7/23/01		2877		0		1		1		-1973																				-882		904		10		10

		7/24/01		2827		1		0		-1		3681																				-932		854		-50		-50

		7/25/01		2877		1		0		1		-2073																				-882		804		50		-50

		7/26/01		2947		1		0		1		-2073																				-812		874		70		70

		7/27/01		2987		1		0		1		-2073																				-772		914		40		40

		7/30/01		3017		0		1		1		-2073																				-742		944		30		30

		7/31/01		3007		0		0		-1		3941																				-752		934		-10		-10

		8/1/01		3017		0		1		-1		3941																				-742		924		10		-10

		8/2/01		2967		0		1		-1		3941																				-792		974		-50		50

		8/3/01		2937		1		0		-1		3941																				-822		1004		-30		30

		8/6/01		2997		0		1		1		-2053																				-762		944		60		-60

		8/7/01		2977		1		0		-1		3901																				-782		924		-20		-20

		8/8/01		2997		0		0		1		-2093																				-762		904		20		-20

		8/9/01		2977		0		0		1		-2093																				-782		884		-20		-20

		8/10/01		2987		0		1		1		-2093																				-772		894		10		10

		8/13/01		2937		0		1		-1		3781																				-822		844		-50		-50

		8/14/01		2897		1		0		-1		3781																				-862		884		-40		40

		8/16/01		2987		0		0		1		-2193																				-772		794		90		-90

		8/17/01		2957		0		0		1		-2193																				-802		764		-30		-30

		8/20/01		2927		1		0		1		-2193																				-832		734		-30		-30

		8/21/01		2947		1		0		1		-2193																				-812		754		20		20

		8/22/01		2957		0		1		1		-2193																				-802		764		10		10

		8/23/01		2927		0		0		-1		3661																				-832		734		-30		-30

		8/24/01		2917		0		0		-1		3661																				-842		744		-10		10

		8/27/01		2927		0		1		-1		3661																				-832		734		10		-10

		37131		2897		0		1		-1		3661																				-862		764		-30		30

		37132		2847		1		0		-1		3661																				-912		814		-50		50

		37133		2907		0		1		1		-2153																				-852		754		60		-60

		37134		2877		0		1		-1		3601																				-882		724		-30		-30

		37137		2847		0		1		-1		3601																				-912		754		-30		30

		37138		2857		1		0		-1		3601																				-902		744		10		-10

		37139		2877		1		0		1		-2153																				-882		724		20		-20

		37140		2897		1		0		1		-2153																				-862		744		20		20

		37141		2907		0		0		1		-2153																				-852		754		10		10

		37144		2897		0		0		1		-2153																				-862		744		-10		-10

		37145		2917		0		1		1		-2153																				-842		764		20		20

		37146		2757		0		1		-1		3361																				-1002		604		-160		-160

		37147		2707		0		1		-1		3361																				-1052		654		-50		50

		37148		2686		0		1		-1		3361																				-1073		675		-21		21

		37151		2416		0		0		-1		3361																				-1343		945		-270		270

		37152		2506		1		0		-1		3361																				-1253		855		90		-90

		37153		2656		0		0		1		-1951																				-1103		705		150		-150

		37154		2636		0		1		1		-1951																				-1123		685		-20		-20

		37155		2506		0		0		-1		3061																				-1253		555		-130		-130

		37158		2606		1		0		-1		3061																				-1153		455		100		-100

		37159		2626		0		0		1		-2191																				-1133		435		20		-20

		37160		2636		1		0		1		-2191																				-1123		445		10		10

		37161		2656		1		0		1		-2191																				-1103		465		20		20

		37162		2827		0		0		1		-2191																				-932		636		171		171

		37165		2857		0		0		1		-2191																				-902		666		30		30

		37166		2837		0		1		1		-2191																				-922		646		-20		-20

		37167		2707		1		0		-1		3223																				-1052		516		-130		-130

		37168		2807		1		0		1		-2391																				-952		416		100		-100

		37172		2817		1		0		1		-2391																				-942		426		10		10

		37173		2877		0		0		1		-2391																				-882		486		60		60

		37174		2877		1		0		1		-2391																				-882		486		0		0

		37175		2947		0		0		1		-2391																				-812		556		70		70

		37176		2897		0		0		1		-2391																				-862		506		-50		-50

		37179		2857		0		1		1		-2391																				-902		466		-40		-40

		37180		2857		0		0		-1		3323																				-902		466		0		0

		37181		2887		0		0		-1		3323																				-872		436		30		-30

		37182		2857		1		0		-1		3323																				-902		466		-30		30

		37183		2897		0		1		1		-2471																				-862		426		40		-40

		37186		2837		1		0		-1		3203																				-922		366		-60		-60

		37187		2877		0		1		1		-2551																				-882		326		40		-40

		37188		2887		0		0		-1		3223																				-872		336		10		10

		37189		2907		0		1		-1		3223																				-852		316		20		-20

		37190		2877		0		1		-1		3223																				-882		346		-30		30

		37193		2807		0		1		-1		3223																				-952		416		-70		70

		37194		2767		0		0		-1		3223																				-992		456		-40		40

		37195		2757		0		1		-1		3223																				-1002		466		-10		10

		37197		2686		0		1		-1		3223																				-1073		537		-71		71

		37200		2616		0		1		-1		3223																				-1143		607		-70		70

		37201		2586		0		0		-1		3223																				-1173		637		-30		30

		37202		2596		0		0		-1		3223																				-1163		627		10		-10

		37203		2626		0		1		-1		3223																				-1133		597		30		-30

		37204		2596		0		0		-1		3223																				-1163		627		-30		30

		37207		2616		0		1		-1		3223																				-1143		607		20		-20

		37208		2596		0		1		-1		3223																				-1163		627		-20		20

		37209		2626		0		1		-1		3223																				-1133		597		30		-30

		37210		2626		0		0		-1		3223																				-1133		597		0		0

		37211		2636		0		0		-1		3223																				-1123		587		10		-10

		37214		2646		0		1		-1		3223																				-1113		577		10		-10

		37215		2626		0		1		-1		3223																				-1133		597		-20		20

		37216		2566		0		1		-1		3223																				-1193		657		-60		60

		37217		2546		0		0		-1		3223																				-1213		677		-20		20

		37218		2566		0		0		-1		3223																				-1193		657		20		-20

		37221		2556		0		1		-1		3223																				-1203		667		-10		10

		37222		2526		0		1		-1		3223																				-1233		697		-30		30

		37223		2536		0		0		-1		3223																				-1223		687		10		-10

		37224		2526		0		1		-1		3223																				-1233		697		-10		10

		37225		2516		1		0		-1		3223																				-1243		707		-10		10

		37228		2526		0		1		1		-1829																				-1233		697		10		-10

		37229		2526		0		1		-1		3223																				-1233		697		0		0

		37230		2446		0		1		-1		3223																				-1313		777		-80		80

		37231		2416		1		0		-1		3223																				-1343		807		-30		30

		37232		2526		0		0		1		-1829																				-1233		697		110		-110

		37235		2536		0		1		1		-1829																				-1223		707		10		10

		37236		2456		1		0		-1		3083																				-1303		627		-80		-80

		37237		2506		0		1		1		-1929																				-1253		577		50		-50

		37238		2466		0		0		-1		3003																				-1293		537		-40		-40

		37239		2466		0		1		-1		3003																				-1293		537		0		0

		37242		2456		1		0		-1		3003																				-1303		547		-10		10

		37243		2476		0		0		1		-1949																				-1283		527		20		-20

		37244		2466		0		1		1		-1949																				-1293		517		-10		-10

		37245		2336		0		0		-1		2723																				-1423		387		-130		-130

		37246		2346		1		0		-1		2723																				-1413		377		10		-10

		37252		2386		1		0		1		-2049																				-1373		337		40		-40

		37253		2446		0		0		1		-2049																				-1313		397		60		60

		37258		2436		0		1		1		-2049																				-1323		387		-10		-10

		37259		2416		0		0		-1		2783																				-1343		367		-20		-20

		37260		2416		0		1		-1		2783																				-1343		367		0		0

		37263		2386		0		1		-1		2783																				-1373		397		-30		30

		37264		2356		1		0		-1		2783																				-1403		427		-30		30

		37265		2376		0		1		1		-1969																				-1383		407		20		-20

		37266		2336		0		0		-1		2703																				-1423		367		-40		-40

		37267		2336		0		0		-1		2703																				-1423		367		0		0

		37270		2326		0		1		-1		2703																				-1433		377		-10		10

		37271		2296		1		0		-1		2703																				-1463		407		-30		30

		37272		2406		1		0		1		-2109																				-1353		297		110		-110

		37273		2456		0		0		1		-2109																				-1303		347		50		50

		37274		2446		0		1		1		-2109																				-1313		337		-10		-10

		37277		2426		0		1		-1		2743																				-1333		317		-20		-20

		37278		2416		0		0		-1		2743																				-1343		327		-10		10

		37279		2406		0		0		-1		2743																				-1353		337		-10		10

		37280		2406		0		0		-1		2743																				-1353		337		0		0

		37281		2356		0		0		-1		2743																				-1403		387		-50		50

		37284		2346		1		0		-1		2743																				-1413		397		-10		10

		37285		2396		0		1		1		-2049																				-1363		347		50		-50

		37286		2346		0		0		-1		2643																				-1413		297		-50		-50

		37287		2366		0		0		-1		2643																				-1393		277		20		-20

		37288		2366		0		0		-1		2643																				-1393		277		0		0

		37291		2346		0		1		-1		2643																				-1413		297		-20		20

		37292		2316		0		0		-1		2643																				-1443		327		-30		30

		37293		2326		0		0		-1		2643																				-1433		317		10		-10

		37294		2316		0		0		-1		2643																				-1443		327		-10		10

		37295		2326		0		0		-1		2643																				-1433		317		10		-10

		37298		2306		0		1		-1		2643																				-1453		337		-20		20

		37300		2275		0		1		-1		2643																				-1484		368		-31		31

		37301		2255		1		0		-1		2643																				-1504		388		-20		20

		37302		2326		0		1		1		-2009																				-1433		317		71		-71

		37305		2275		0		0		-1		2541																				-1484		266		-51		-51

		37306		2245		0		0		-1		2541																				-1514		296		-30		30

		37307		2245		0		0		-1		2541																				-1514		296		0		0

		37308		2265		0		1		-1		2541																				-1494		276		20		-20

		37309		2225		0		1		-1		2541																				-1534		316		-40		40

		37312		2225		0		1		-1		2541																				-1534		316		0		0

		37313		2235		0		0		-1		2541																				-1524		306		10		-10

		37314		2235		0		0		-1		2541																				-1524		306		0		0

		37315		2225		0		0		-1		2541																				-1534		316		-10		10

		37316		2245		1		0		-1		2541																				-1514		296		20		-20

		37319		2346		1		0		1		-2151																				-1413		195		101		-101

		37320		2366		0		1		1		-2151																				-1393		215		20		20

		37321		2336		0		1		-1		2521																				-1423		185		-30		-30

		37322		2336		0		0		-1		2521																				-1423		185		0		0

		37323		2336		1		0		-1		2521																				-1423		185		0		0

		37326		2366		0		1		1		-2211																				-1393		155		30		-30

		37327		2366		0		0		-1		2521																				-1393		155		0		0

		37328		2356		0		0		-1		2521																				-1403		165		-10		10

		37329		2376		0		0		-1		2521																				-1383		145		20		-20

		37330		2406		0		0		-1		2521																				-1353		115		30		-30

		37333		2446		1		0		-1		2521																				-1313		75		40		-40

		37334		2446		0		1		1		-2371																				-1313		75		0		0

		37335		2366		1		0		-1		2361																				-1393		-5		-80		-80

		37336		2376		0		0		1		-2391																				-1383		-15		10		-10

		37337		2396		0		0		1		-2391																				-1363		5		20		20

		37340		2406		0		0		1		-2391																				-1353		15		10		10

		37341		2416		0		1		1		-2391																				-1343		25		10		10

		37342		2386		0		0		-1		2381																				-1373		-5		-30		-30

		37343		2406		0		1		-1		2381																				-1353		-25		20		-20

		37348		2396		0		0		-1		2381																				-1363		-15		-10		10

		37349		2396		0		0		-1		2381																				-1363		-15		0		0

		37350		2416		0		0		-1		2381																				-1343		-35		20		-20

		37351		2436		0		1		-1		2381																				-1323		-55		20		-20

		37354		2416		0		1		-1		2381																				-1343		-35		-20		20

		37355		2406		0		1		-1		2381																				-1353		-25		-10		10

		37356		2396		0		1		-1		2381																				-1363		-15		-10		10

		37357		2406		0		1		-1		2381																				-1353		-25		10		-10

		37358		2376		0		1		-1		2381																				-1383		5		-30		30

		37361		2376		0		1		-1		2381																				-1383		5		0		0

		37362		2366		0		1		-1		2381																				-1393		15		-10		10

		37363		2366		0		1		-1		2381																				-1393		15		0		0

		37364		2346		0		1		-1		2381																				-1413		35		-20		20

		37365		2346		0		1		-1		2381																				-1413		35		0		0

		37368		2326		1		0		-1		2381																				-1433		55		-20		20

		37369		2356		0		1		1		-2331																				-1403		25		30		-30

		37370		2316		0		1		-1		2301																				-1443		-15		-40		-40

		37372		2326		0		0		-1		2301																				-1433		-25		10		-10

		37375		2326		0		1		-1		2301																				-1433		-25		0		0

		37376		2296		0		1		-1		2301																				-1463		5		-30		30

		37378		2316		0		1		-1		2301																				-1443		-15		20		-20

		37379		2275		0		1		-1		2301																				-1484		26		-41		41

		37382		2255		0		1		-1		2301																				-1504		46		-20		20

		37383		2245		0		1		-1		2301																				-1514		56		-10		10

		37384		2245		1		0		-1		2301																				-1514		56		0		0

		37385		2326		0		1		1		-2351																				-1433		-25		81		-81

		37386		2285		1		0		-1		2219																				-1474		-66		-41		-41

		37389		2306		0		1		1		-2393																				-1453		-87		21		-21

		37390		2306		0		0		-1		2219																				-1453		-87		0		0

		37391		2296		0		0		-1		2219																				-1463		-77		-10		10

		37392		2306		0		0		-1		2219																				-1453		-87		10		-10

		37393		2306		0		0		-1		2219																				-1453		-87		0		0

		37396		2316		0		1		-1		2219																				-1443		-97		10		-10

		37397		2306		1		0		-1		2219																				-1453		-87		-10		10

		37398		2346		0		1		1		-2473																				-1413		-127		40		-40

		37399		2326		0		0		-1		2179																				-1433		-147		-20		-20

		37400		2316		0		0		-1		2179																				-1443		-137		-10		10

		37403		2316		0		1		-1		2179																				-1443		-137		0		0

		37404		2306		0		1		-1		2179																				-1453		-127		-10		10

		37405		2306		0		1		-1		2179																				-1453		-127		0		0

		37407		2296		0		1		-1		2179																				-1463		-117		-10		10

		37410		2195		0		0		-1		2179																				-1564		-16		-101		101

		37411		2205		0		1		-1		2179																				-1554		-26		10		-10

		37412		2185		0		0		-1		2179																				-1574		-6		-20		20

		37413		2205		0		1		-1		2179																				-1554		-26		20		-20

		37414		2155		1		0		-1		2179																				-1604		24		-50		50

		37418		2195		0		0		1		-2211																				-1564		-16		40		-40

		37419		2195		0		1		1		-2211																				-1564		-16		0		0

		37420		2175		0		0		-1		2139																				-1584		-36		-20		-20

		37421		2195		0		0		-1		2139																				-1564		-56		20		-20

		37424		2175		0		1		-1		2139																				-1584		-36		-20		20

		37425		2165		1		0		-1		2139																				-1594		-26		-10		10

		37426		2195		0		1		1		-2251																				-1564		-56		30		-30

		37427		2175		0		1		-1		2099																				-1584		-76		-20		-20

		37428		2155		0		1		0		-56																				-1604		-56		-20		20
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Buy and hold

Negociação



PT1

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças				Euros		Euros		Euros

		6/12/00		12530		0		1		0		0				Resultado final:				-3198				"Buy and hold":				-5533								Ret(BH)		Ret(N)		Ret(BH)		Ret(N1)		Ret(N2)

		6/13/00		12490		1		0		0		0								-15.95								-27.60				0		0		0		0		0.00		0.00		0.00

		6/14/00		12731		0		0		1		-12731				Nº. de negócios:				81												241		0		241		0		1.20		0.00		-1.20

		6/15/00		12901		0		1		1		-12731																				411		170		170		170		2.05		0.85		-0.35

		6/16/00		12911		0		1		0		180																				421		180		10		10		2.10		0.90		-0.30

		6/19/00		12530		0		1		0		180																				40		180		-381		0		0.20		0.90		1.60

		6/20/00		12340		0		1		0		180																				-150		180		-190		0		-0.75		0.90		2.54

		6/21/00		11548		1		0		0		180																				-942		180		-792		0		-4.70		0.90		6.49

		6/23/00		11678		0		1		1		-11498																				-812		180		130		0		-4.05		0.90		5.85

		6/26/00		11518		0		1		0		20																				-972		20		-160		-160		-4.85		0.10		5.05

		6/27/00		11277		1		0		0		20																				-1213		20		-241		0		-6.05		0.10		6.25

		6/28/00		11578		1		0		1		-11558																				-912		20		301		0		-4.55		0.10		4.75

		6/29/00		11919		0		1		1		-11558																				-571		361		341		341		-2.85		1.80		6.45

		6/30/00		11879		0		0		0		321																				-611		321		-40		-40		-3.05		1.60		6.25

		7/3/00		11869		0		0		0		321																				-621		321		-10		0		-3.10		1.60		6.30

		7/4/00		11929		0		0		0		321																				-561		321		60		0		-2.80		1.60		6.00

		7/5/00		11999		1		0		0		321																				-491		321		70		0		-2.45		1.60		5.65

		7/6/00		11919		0		0		1		-11598																				-571		321		-80		0		-2.85		1.60		6.05

		7/7/00		12029		1		0		1		-11598				Val. méd.:				Custo por negócio (eur.):						Custo tot. (eur.):						-461		431		110		110		-2.30		2.15		6.60

		7/10/00		12340		1		0		1		-11598				9578				0.0071658643						1.16						-150		742		311		311		-0.75		3.70		8.15

		7/11/00		12430		1		0		1		-11598																				-60		832		90		90		-0.30		4.15		8.60

		7/12/00		12731		0		0		1		-11598																				241		1133		301		301		1.20		5.65		10.10

		7/13/00		12781		1		0		1		-11598				Sharpe Ratio (SR):																291		1183		50		50		1.45		5.90		10.35

		7/14/00		13081		0		0		1		-11598				Média do retorno:								SR(BH)*:		SR(N)*:						591		1483		300		300		2.95		7.40		11.85

		7/17/00		13282		1		0		1		-11598				-2918.40		-790.39						-1.759		-0.531						792		1684		201		201		3.95		8.40		12.85

		7/18/00		13282		0		0		1		-11598				Desv. padrão do retorno:																792		1684		0		0		3.95		8.40		12.85

		7/19/00		13122		0		0		1		-11598				1659.58		1488.58						SR(BH)**:		SR(N)**:						632		1524		-160		-160		3.15		7.60		12.05

		7/20/00		13132		1		0		1		-11598												-0.045		-0.036						642		1534		10		10		3.20		7.65		12.10

		7/21/00		13713		0		1		1		-11598				Notas:																1223		2115		581		581		6.10		10.55		15.00

		7/24/00		13402		1		0		0		1804																				912		1804		-311		-311		4.55		9.00		13.45

		7/25/00		13603		0		1		1		-11799				- Ret(BH): Retorno do Buy and Hold.																1113		1804		201		0		5.55		9.00		12.45

		7/26/00		13302		0		1		0		1503				- Ret(N): Retorno da Negociação.																812		1503		-301		-301		4.05		7.50		10.94

		7/27/00		13182		0		1		0		1503				- Baseline para a SR: 0%.																692		1503		-120		0		3.45		7.50		11.54

		7/28/00		12931		0		1		0		1503																				441		1503		-251		0		2.20		7.50		12.79

		7/31/00		12029		0		1		0		1503																				-461		1503		-902		0		-2.30		7.50		17.29

		8/1/00		11929		1		0		0		1503																				-561		1503		-100		0		-2.80		7.50		17.79

		8/2/00		12189		1		0		1		-10686																				-301		1503		260		0		-1.50		7.50		16.50

		8/3/00		12300		0		1		1		-10686																				-190		1614		111		111		-0.95		8.05		17.05

		8/4/00		12109		0		1		0		1423																				-381		1423		-191		-191		-1.90		7.10		16.10

		8/7/00		12119		0		1		0		1423																				-371		1423		10		0		-1.85		7.10		16.05

		8/8/00		11728		0		1		0		1423																				-762		1423		-391		0		-3.80		7.10		18.00

		8/9/00		11598		1		0		0		1423																				-892		1423		-130		0		-4.45		7.10		18.65

		8/10/00		11879		1		0		1		-10456																				-611		1423		281		0		-3.05		7.10		17.24

		8/11/00		11949		0		0		1		-10456																				-541		1493		70		70		-2.70		7.45		17.59

		8/14/00		12039		1		0		1		-10456																				-451		1583		90		90		-2.25		7.90		18.04

		8/16/00		12079		0		1		1		-10456																				-411		1623		40		40		-2.05		8.10		18.24

		8/17/00		11628		0		1		0		1172																				-862		1172		-451		-451		-4.30		5.85		15.99

		8/18/00		11488		1		0		0		1172																				-1002		1172		-140		0		-5.00		5.85		16.69

		8/21/00		11518		1		0		1		-10346																				-972		1172		30		0		-4.85		5.85		16.54

		8/22/00		12019		0		1		1		-10346																				-471		1673		501		501		-2.35		8.34		19.04

		8/23/00		11427		0		0		0		1081																				-1063		1081		-592		-592		-5.30		5.39		16.09

		8/24/00		11377		0		0		0		1081																				-1113		1081		-50		0		-5.55		5.39		16.34

		8/25/00		11678		0		0		0		1081																				-812		1081		301		0		-4.05		5.39		14.83

		8/28/00		11768		1		0		0		1081																				-722		1081		90		0		-3.60		5.39		14.39

		8/29/00		11728		1		0		1		-10647																				-762		1081		-40		0		-3.80		5.39		14.58

		8/30/00		11778		0		0		1		-10647																				-712		1131		50		50		-3.55		5.64		14.83

		8/31/00		11728		0		0		1		-10647																				-762		1081		-50		-50		-3.80		5.39		14.58

		9/1/00		11979		1		0		1		-10647																				-511		1332		251		251		-2.55		6.64		15.84

		9/4/00		12420		1		0		1		-10647																				-70		1773		441		441		-0.35		8.84		18.04

		9/5/00		12229		0		0		1		-10647																				-261		1582		-191		-191		-1.30		7.89		17.08

		9/6/00		12189		0		0		1		-10647																				-301		1542		-40		-40		-1.50		7.69		16.88

		9/7/00		12139		1		0		1		-10647																				-351		1492		-50		-50		-1.75		7.44		16.63

		9/8/00		12209		0		0		1		-10647																				-281		1562		70		70		-1.40		7.79		16.98

		9/11/00		12209		1		0		1		-10647																				-281		1562		0		0		-1.40		7.79		16.98

		9/12/00		12290		0		1		1		-10647																				-200		1643		81		81		-1.00		8.20		17.39

		9/13/00		12049		0		1		0		1402																				-441		1402		-241		-241		-2.20		6.99		16.19

		9/14/00		11959		0		0		0		1402																				-531		1402		-90		0		-2.65		6.99		16.63

		9/15/00		11929		0		1		0		1402																				-561		1402		-30		0		-2.80		6.99		16.78

		9/18/00		11788		0		0		0		1402																				-702		1402		-141		0		-3.50		6.99		17.49

		9/19/00		11778		0		0		0		1402																				-712		1402		-10		0		-3.55		6.99		17.54

		9/20/00		11909		0		0		0		1402																				-581		1402		131		0		-2.90		6.99		16.88

		9/21/00		11828		0		1		0		1402																				-662		1402		-81		0		-3.30		6.99		17.29

		9/22/00		11227		1		0		0		1402																				-1263		1402		-601		0		-6.30		6.99		20.29

		9/25/00		11718		0		0		1		-10316																				-772		1402		491		0		-3.85		6.99		17.84

		9/26/00		11558		0		0		1		-10316																				-932		1242		-160		-160		-4.65		6.20		17.04

		9/27/00		11538		0		0		1		-10316																				-952		1222		-20		-20		-4.75		6.10		16.94

		9/28/00		11538		1		0		1		-10316																				-952		1222		0		0		-4.75		6.10		16.94

		9/29/00		11798		0		0		1		-10316																				-692		1482		260		260		-3.45		7.39		18.24

		10/2/00		11748		1		0		1		-10316																				-742		1432		-50		-50		-3.70		7.14		17.99

		10/3/00		11828		1		0		1		-10316																				-662		1512		80		80		-3.30		7.54		18.39

		10/4/00		11838		0		1		1		-10316																				-652		1522		10		10		-3.25		7.59		18.44

		10/6/00		11478		0		1		0		1162																				-1012		1162		-360		-360		-5.05		5.80		16.64

		10/9/00		11087		0		0		0		1162																				-1403		1162		-391		0		-7.00		5.80		18.59

		10/10/00		11227		1		0		0		1162																				-1263		1162		140		0		-6.30		5.80		17.89

		10/11/00		11117		0		0		1		-9955																				-1373		1162		-110		0		-6.85		5.80		18.44

		10/12/00		11057		0		0		1		-9955																				-1433		1102		-60		-60		-7.15		5.50		18.14

		10/13/00		10726		0		0		1		-9955																				-1764		771		-331		-331		-8.80		3.85		16.49

		10/16/00		10916		0		0		1		-9955																				-1574		961		190		190		-7.85		4.79		17.44

		10/17/00		10776		0		1		1		-9955																				-1714		821		-140		-140		-8.55		4.10		16.74

		10/18/00		10325		0		0		0		370																				-2165		370		-451		-451		-10.80		1.85		14.49

		10/19/00		10285		1		0		0		370																				-2205		370		-40		0		-11.00		1.85		14.69

		10/20/00		10515		0		1		1		-10145																				-1975		370		230		0		-9.85		1.85		13.54

		10/23/00		10325		0		0		0		180																				-2165		180		-190		-190		-10.80		0.90		12.59

		10/24/00		10325		1		0		0		180																				-2165		180		0		0		-10.80		0.90		12.59

		10/25/00		10686		0		1		1		-10506																				-1804		180		361		0		-9.00		0.90		10.79

		10/26/00		10575		0		1		0		69																				-1915		69		-111		-111		-9.55		0.34		10.24

		10/27/00		10225		1		0		0		69																				-2265		69		-350		0		-11.30		0.34		11.99

		10/30/00		10275		1		0		1		-10206																				-2215		69		50		0		-11.05		0.34		11.74

		10/31/00		10455		1		0		1		-10206																				-2035		249		180		180		-10.15		1.24		12.63

		11/2/00		10616		0		1		1		-10206																				-1874		410		161		161		-9.35		2.05		13.44

		11/3/00		10636		0		1		0		430																				-1854		430		20		20		-9.25		2.14		13.54

		11/6/00		10525		0		1		0		430																				-1965		430		-111		0		-9.80		2.14		14.09

		11/7/00		10174		0		1		0		430																				-2316		430		-351		0		-11.55		2.14		15.84

		11/8/00		9824		1		0		0		430																				-2666		430		-350		0		-13.30		2.14		17.59

		11/9/00		9673		1		0		1		-9243																				-2817		430		-151		0		-14.05		2.14		18.34

		11/10/00		9683		0		0		1		-9243																				-2807		440		10		10		-14.00		2.19		18.39

		11/13/00		9523		0		1		1		-9243																				-2967		280		-160		-160		-14.80		1.40		17.59

		11/14/00		9302		1		0		0		59																				-3188		59		-221		-221		-15.90		0.29		16.49

		11/15/00		9473		0		0		1		-9414																				-3017		59		171		0		-15.05		0.29		15.64

		11/16/00		9423		0		0		1		-9414																				-3067		9		-50		-50		-15.30		0.04		15.39

		11/17/00		9383		0		0		1		-9414																				-3107		-31		-40		-40		-15.50		-0.15		15.19

		11/20/00		9292		0		1		1		-9414																				-3198		-122		-91		-91		-15.95		-0.61		14.73

		11/21/00		9132		1		0		0		-282																				-3358		-282		-160		-160		-16.75		-1.41		13.94

		11/22/00		9322		0		1		1		-9604																				-3168		-282		190		0		-15.80		-1.41		12.99

		11/23/00		9172		1		0		0		-432																				-3318		-432		-150		-150		-16.55		-2.15		12.24

		11/24/00		9503		1		0		1		-9935																				-2987		-432		331		0		-14.90		-2.15		10.59

		11/27/00		10195		0		1		1		-9935																				-2295		260		692		692		-11.45		1.30		14.04

		11/28/00		9824		0		0		0		-111																				-2666		-111		-371		-371		-13.30		-0.55		12.19

		11/29/00		9723		0		0		0		-111																				-2767		-111		-101		0		-13.80		-0.55		12.69

		11/30/00		9773		0		1		0		-111																				-2717		-111		50		0		-13.55		-0.55		12.45

		12/4/00		9423		0		1		0		-111																				-3067		-111		-350		0		-15.30		-0.55		14.19

		12/5/00		9373		1		0		0		-111																				-3117		-111		-50		0		-15.55		-0.55		14.44

		12/6/00		9773		1		0		1		-9884																				-2717		-111		400		0		-13.55		-0.55		12.45

		12/7/00		9824		0		0		1		-9884																				-2666		-60		51		51		-13.30		-0.30		12.70

		12/11/00		10114		1		0		1		-9884																				-2376		230		290		290		-11.85		1.15		14.15

		12/12/00		10676		0		0		1		-9884																				-1814		792		562		562		-9.05		3.95		16.95

		12/13/00		10515		1		0		1		-9884																				-1975		631		-161		-161		-9.85		3.15		16.15

		12/14/00		10595		0		1		1		-9884																				-1895		711		80		80		-9.45		3.55		16.55

		12/15/00		9994		0		0		0		110																				-2496		110		-601		-601		-12.45		0.55		13.55

		12/18/00		10375		0		1		0		110																				-2115		110		381		0		-10.55		0.55		11.65

		12/19/00		10074		1		0		0		110																				-2416		110		-301		0		-12.05		0.55		13.15

		12/20/00		10225		0		1		1		-10115																				-2265		110		151		0		-11.30		0.55		12.40

		12/21/00		9824		1		0		0		-291																				-2666		-291		-401		-401		-13.30		-1.45		10.39

		12/22/00		10014		0		1		1		-10305																				-2476		-291		190		0		-12.35		-1.45		9.45

		12/27/00		9874		0		1		0		-431																				-2616		-431		-140		-140		-13.05		-2.15		8.75

		12/28/00		9824		0		1		0		-431																				-2666		-431		-50		0		-13.30		-2.15		9.00

		12/29/00		9533		1		0		0		-431																				-2957		-431		-291		0		-14.75		-2.15		10.45

		1/2/01		9543		1		0		1		-9974																				-2947		-431		10		0		-14.70		-2.15		10.40

		1/3/01		9623		0		1		1		-9974																				-2867		-351		80		80		-14.30		-1.75		10.80

		1/4/01		10024		1		0		0		50																				-2466		50		401		401		-12.30		0.25		12.80

		1/5/01		10114		1		0		1		-10064																				-2376		50		90		0		-11.85		0.25		12.35

		1/8/01		9954		1		0		1		-10064																				-2536		-110		-160		-160		-12.65		-0.55		11.55

		1/9/01		10134		1		0		1		-10064																				-2356		70		180		180		-11.75		0.35		12.45

		1/10/01		10195		1		0		1		-10064																				-2295		131		61		61		-11.45		0.65		12.75

		1/11/01		10495		1		0		1		-10064																				-1995		431		300		300		-9.95		2.15		14.25

		1/12/01		11227		1		0		1		-10064																				-1263		1163		732		732		-6.30		5.80		17.90

		1/15/01		11307		1		0		1		-10064																				-1183		1243		80		80		-5.90		6.20		18.30

		1/16/01		11528		0		1		1		-10064																				-962		1464		221		221		-4.80		7.30		19.40

		1/17/01		11498		1		0		0		1434																				-992		1434		-30		-30		-4.95		7.15		19.25

		1/18/01		11929		0		0		1		-10495																				-561		1434		431		0		-2.80		7.15		17.10

		1/19/01		12189		0		1		1		-10495																				-301		1694		260		260		-1.50		8.45		18.40

		1/22/01		11628		0		1		0		1133																				-862		1133		-561		-561		-4.30		5.65		15.60

		1/23/01		11187		0		0		0		1133																				-1303		1133		-441		0		-6.50		5.65		17.80

		1/24/01		11448		1		0		0		1133																				-1042		1133		261		0		-5.20		5.65		16.50

		1/25/01		12249		0		1		1		-11116																				-241		1133		801		0		-1.20		5.65		12.50

		1/26/01		11728		0		0		0		612																				-762		612		-521		-521		-3.80		3.05		9.91

		1/29/01		11618		1		0		0		612																				-872		612		-110		0		-4.35		3.05		10.45

		1/30/01		11929		1		0		1		-11317																				-561		612		311		0		-2.80		3.05		8.90

		1/31/01		12009		0		1		1		-11317																				-481		692		80		80		-2.40		3.45		9.30

		2/1/01		11838		1		0		0		521																				-652		521		-171		-171		-3.25		2.60		8.45

		2/2/01		11949		0		1		1		-11428																				-541		521		111		0		-2.70		2.60		7.90

		2/5/01		11728		0		1		0		300																				-762		300		-221		-221		-3.80		1.50		6.79

		2/6/01		11578		1		0		0		300																				-912		300		-150		0		-4.55		1.50		7.54

		2/7/01		11678		0		0		1		-11378																				-812		300		100		0		-4.05		1.50		7.04

		2/8/01		11828		0		1		1		-11378																				-662		450		150		150		-3.30		2.24		7.79

		2/9/01		11317		0		1		0		-61																				-1173		-61		-511		-511		-5.85		-0.30		5.24

		2/12/01		11127		1		0		0		-61																				-1363		-61		-190		0		-6.80		-0.30		6.19

		2/13/01		11417		0		0		1		-11478																				-1073		-61		290		0		-5.35		-0.30		4.74

		2/14/01		10826		1		0		1		-11478																				-1664		-652		-591		-591		-8.30		-3.25		1.80

		2/15/01		11127		0		0		1		-11478																				-1363		-351		301		301		-6.80		-1.75		3.30

		2/16/01		10776		1		0		1		-11478																				-1714		-702		-351		-351		-8.55		-3.50		1.55

		2/19/01		10806		0		1		1		-11478																				-1684		-672		30		30		-8.40		-3.35		1.70

		2/20/01		10826		0		0		0		-652																				-1664		-652		20		20		-8.30		-3.25		1.80

		2/21/01		10746		0		0		0		-652																				-1744		-652		-80		0		-8.70		-3.25		2.19

		2/22/01		10676		0		1		0		-652																				-1814		-652		-70		0		-9.05		-3.25		2.54

		2/23/01		10405		0		1		0		-652																				-2085		-652		-271		0		-10.40		-3.25		3.90

		2/26/01		10325		0		0		0		-652																				-2165		-652		-80		0		-10.80		-3.25		4.29

		2/28/01		10325		1		0		0		-652																				-2165		-652		0		0		-10.80		-3.25		4.29

		3/1/01		10345		1		0		1		-10997																				-2145		-652		20		0		-10.70		-3.25		4.19

		3/2/01		10575		0		0		1		-10997																				-1915		-422		230		230		-9.55		-2.10		5.34

		3/5/01		10545		1		0		1		-10997																				-1945		-452		-30		-30		-9.70		-2.25		5.19

		3/6/01		11247		1		0		1		-10997																				-1243		250		702		702		-6.20		1.25		8.69

		3/7/01		11207		1		0		1		-10997																				-1283		210		-40		-40		-6.40		1.05		8.49

		3/8/01		11417		1		0		1		-10997																				-1073		420		210		210		-5.35		2.09		9.54

		3/9/01		11468		0		1		1		-10997																				-1022		471		51		51		-5.10		2.35		9.80

		3/12/01		10936		0		0		0		-61																				-1554		-61		-532		-532		-7.75		-0.30		7.14

		3/13/01		10976		0		0		0		-61																				-1514		-61		40		0		-7.55		-0.30		6.94

		3/14/01		10926		0		0		0		-61																				-1564		-61		-50		0		-7.80		-0.30		7.19

		3/15/01		10676		0		0		0		-61																				-1814		-61		-250		0		-9.05		-0.30		8.44

		3/16/01		10545		0		0		0		-61																				-1945		-61		-131		0		-9.70		-0.30		9.09

		3/19/01		10375		0		0		0		-61																				-2115		-61		-170		0		-10.55		-0.30		9.94

		3/20/01		10475		0		1		0		-61																				-2015		-61		100		0		-10.05		-0.30		9.44

		3/21/01		10054		0		1		0		-61																				-2436		-61		-421		0		-12.15		-0.30		11.54

		3/22/01		9553		0		1		0		-61																				-2937		-61		-501		0		-14.65		-0.30		14.04

		3/23/01		9864		1		0		0		-61																				-2626		-61		311		0		-13.10		-0.30		12.49

		3/26/01		10174		0		1		1		-10235																				-2316		-61		310		0		-11.55		-0.30		10.94

		3/27/01		10024		0		0		0		-211																				-2466		-211		-150		-150		-12.30		-1.05		10.20

		3/28/01		9924		1		0		0		-211																				-2566		-211		-100		0		-12.80		-1.05		10.69

		3/29/01		9874		0		0		1		-10085																				-2616		-211		-50		0		-13.05		-1.05		10.94

		3/30/01		9924		0		1		1		-10085																				-2566		-161		50		50		-12.80		-0.80		11.19

		4/2/01		9784		0		0		0		-301																				-2706		-301		-140		-140		-13.50		-1.50		10.49

		4/3/01		9523		0		0		0		-301																				-2967		-301		-261		0		-14.80		-1.50		11.80

		4/4/01		9122		1		0		0		-301																				-3368		-301		-401		0		-16.80		-1.50		13.80

		4/5/01		9974		1		0		1		-10275																				-2516		-301		852		0		-12.55		-1.50		9.55

		4/6/01		10074		0		0		1		-10275																				-2416		-201		100		100		-12.05		-1.00		10.05

		4/9/01		10124		1		0		1		-10275																				-2366		-151		50		50		-11.80		-0.75		10.30

		4/10/01		10626		0		0		1		-10275																				-1864		351		502		502		-9.30		1.75		12.80

		4/11/01		10706		1		0		1		-10275																				-1784		431		80		80		-8.90		2.15		13.20

		4/12/01		10726		0		0		1		-10275																				-1764		451		20		20		-8.80		2.25		13.30

		4/17/01		10285		1		0		1		-10275																				-2205		10		-441		-441		-11.00		0.05		11.10

		4/18/01		11137		0		0		1		-10275																				-1353		862		852		852		-6.75		4.30		15.35

		4/19/01		11177		0		1		1		-10275																				-1313		902		40		40		-6.55		4.50		15.55

		4/20/01		10916		0		0		0		641																				-1574		641		-261		-261		-7.85		3.20		14.25

		4/23/01		10646		0		1		0		641																				-1844		641		-270		0		-9.20		3.20		15.59

		4/24/01		10024		0		0		0		641																				-2466		641		-622		0		-12.30		3.20		18.69

		4/26/01		10164		1		0		0		641																				-2326		641		140		0		-11.60		3.20		18.00

		4/27/01		10495		1		0		1		-9854																				-1995		641		331		0		-9.95		3.20		16.35

		4/30/01		10826		1		0		1		-9854																				-1664		972		331		331		-8.30		4.85		18.00

		5/2/01		10876		0		0		1		-9854																				-1614		1022		50		50		-8.05		5.10		18.25

		5/3/01		10756		0		0		1		-9854																				-1734		902		-120		-120		-8.65		4.50		17.65

		5/4/01		10796		1		0		1		-9854																				-1694		942		40		40		-8.45		4.70		17.85

		5/7/01		10946		0		0		1		-9854																				-1544		1092		150		150		-7.70		5.45		18.60

		5/8/01		10876		0		0		1		-9854																				-1614		1022		-70		-70		-8.05		5.10		18.25

		5/9/01		10806		0		0		1		-9854																				-1684		952		-70		-70		-8.40		4.75		17.90

		5/10/01		10846		1		0		1		-9854																				-1644		992		40		40		-8.20		4.95		18.10

		5/11/01		10966		0		0		1		-9854																				-1524		1112		120		120		-7.60		5.55		18.69

		5/14/01		10916		0		0		1		-9854																				-1574		1062		-50		-50		-7.85		5.30		18.45

		5/15/01		10846		1		0		1		-9854																				-1644		992		-70		-70		-8.20		4.95		18.10

		5/16/01		10926		0		0		1		-9854																				-1564		1072		80		80		-7.80		5.35		18.50

		5/17/01		10976		0		0		1		-9854																				-1514		1122		50		50		-7.55		5.60		18.74

		5/18/01		10886		0		0		1		-9854																				-1604		1032		-90		-90		-8.00		5.15		18.30

		5/21/01		10876		0		1		1		-9854																				-1614		1022		-10		-10		-8.05		5.10		18.25

		5/22/01		10215		0		1		0		361																				-2275		361		-661		-661		-11.35		1.80		14.95

		5/23/01		9814		0		0		0		361																				-2676		361		-401		0		-13.35		1.80		16.95

		5/24/01		9673		0		0		0		361																				-2817		361		-141		0		-14.05		1.80		17.65

		5/25/01		9683		1		0		0		361																				-2807		361		10		0		-14.00		1.80		17.60

		5/28/01		9864		1		0		1		-9503																				-2626		361		181		0		-13.10		1.80		16.70

		5/29/01		9894		0		0		1		-9503																				-2596		391		30		30		-12.95		1.95		16.85

		5/30/01		9713		0		1		1		-9503																				-2777		210		-181		-181		-13.85		1.05		15.95

		5/31/01		9523		0		1		0		20																				-2967		20		-190		-190		-14.80		0.10		15.00

		6/1/01		9272		0		0		0		20																				-3218		20		-251		0		-16.05		0.10		16.25

		6/4/01		9373		0		0		0		20																				-3117		20		101		0		-15.55		0.10		15.75

		6/5/01		9212		0		0		0		20																				-3278		20		-161		0		-16.35		0.10		16.55

		6/6/01		9222		1		0		0		20																				-3268		20		10		0		-16.30		0.10		16.50

		6/7/01		9262		0		0		1		-9242																				-3228		20		40		0		-16.10		0.10		16.30

		6/8/01		9172		0		0		1		-9242																				-3318		-70		-90		-90		-16.55		-0.35		15.85

		6/11/01		9022		0		0		1		-9242																				-3468		-220		-150		-150		-17.30		-1.10		15.10

		6/12/01		8821		0		1		1		-9242																				-3669		-421		-201		-201		-18.30		-2.10		14.10

		6/13/01		8591		1		0		0		-651																				-3899		-651		-230		-230		-19.45		-3.25		12.95

		6/15/01		8470		0		1		1		-9121																				-4020		-651		-121		0		-20.05		-3.25		13.56

		6/18/01		8039		0		0		0		-1082																				-4451		-1082		-431		-431		-22.20		-5.40		11.41

		6/19/01		7899		0		0		0		-1082																				-4591		-1082		-140		0		-22.90		-5.40		12.11

		6/20/01		7618		0		0		0		-1082																				-4872		-1082		-281		0		-24.30		-5.40		13.51

		6/21/01		7688		1		0		0		-1082																				-4802		-1082		70		0		-23.95		-5.40		13.16

		6/22/01		7769		1		0		1		-8851																				-4721		-1082		81		0		-23.55		-5.40		12.75

		6/25/01		7959		1		0		1		-8851																				-4531		-892		190		190		-22.60		-4.45		13.70

		6/26/01		8029		0		0		1		-8851																				-4461		-822		70		70		-22.25		-4.10		14.05

		6/27/01		8099		0		1		1		-8851																				-4391		-752		70		70		-21.90		-3.75		14.40

		6/28/01		7869		1		0		0		-982																				-4621		-982		-230		-230		-23.05		-4.90		13.25

		6/29/01		8390		0		0		1		-9372																				-4100		-982		521		0		-20.45		-4.90		10.65

		7/2/01		8370		1		0		1		-9372																				-4120		-1002		-20		-20		-20.55		-5.00		10.55

		7/3/01		8470		1		0		1		-9372																				-4020		-902		100		100		-20.05		-4.50		11.05

		7/4/01		8490		0		0		1		-9372																				-4000		-882		20		20		-19.95		-4.40		11.15

		7/5/01		8340		0		0		1		-9372																				-4150		-1032		-150		-150		-20.70		-5.15		10.40

		7/6/01		8310		0		1		1		-9372																				-4180		-1062		-30		-30		-20.85		-5.30		10.26

		7/9/01		7999		1		0		0		-1373																				-4491		-1373		-311		-311		-22.40		-6.85		8.70

		7/10/01		8270		0		1		1		-9643																				-4220		-1373		271		0		-21.05		-6.85		7.35

		7/11/01		7819		0		1		0		-1824																				-4671		-1824		-451		-451		-23.30		-9.10		5.10

		7/12/01		7899		0		1		0		-1824																				-4591		-1824		80		0		-22.90		-9.10		4.70

		7/13/01		7518		1		0		0		-1824																				-4972		-1824		-381		0		-24.80		-9.10		6.60

		7/16/01		7648		1		0		1		-9472																				-4842		-1824		130		0		-24.15		-9.10		5.96

		7/17/01		7779		1		0		1		-9472																				-4711		-1693		131		131		-23.50		-8.44		6.61

		7/18/01		7829		1		0		1		-9472																				-4661		-1643		50		50		-23.25		-8.20		6.86

		7/19/01		8019		1		0		1		-9472																				-4471		-1453		190		190		-22.30		-7.25		7.81

		7/20/01		8220		1		0		1		-9472																				-4270		-1252		201		201		-21.30		-6.24		8.81

		7/23/01		8390		0		0		1		-9472																				-4100		-1082		170		170		-20.45		-5.40		9.66

		7/24/01		8420		0		0		1		-9472																				-4070		-1052		30		30		-20.30		-5.25		9.81

		7/25/01		8440		0		1		1		-9472																				-4050		-1032		20		20		-20.20		-5.15		9.91

		7/26/01		8059		0		0		0		-1413																				-4431		-1413		-381		-381		-22.10		-7.05		8.01

		7/27/01		8039		0		1		0		-1413																				-4451		-1413		-20		0		-22.20		-7.05		8.11

		7/30/01		7989		1		0		0		-1413																				-4501		-1413		-50		0		-22.45		-7.05		8.35

		7/31/01		8089		1		0		1		-9502																				-4401		-1413		100		0		-21.95		-7.05		7.86

		8/1/01		8260		0		0		1		-9502																				-4230		-1242		171		171		-21.10		-6.20		8.71

		8/2/01		8280		0		0		1		-9502																				-4210		-1222		20		20		-21.00		-6.10		8.81

		8/3/01		8210		1		0		1		-9502																				-4280		-1292		-70		-70		-21.35		-6.44		8.46

		8/6/01		8320		1		0		1		-9502																				-4170		-1182		110		110		-20.80		-5.90		9.01

		8/7/01		8400		0		0		1		-9502																				-4090		-1102		80		80		-20.40		-5.50		9.41

		8/8/01		8260		0		0		1		-9502																				-4230		-1242		-140		-140		-21.10		-6.20		8.71

		8/9/01		7919		0		1		1		-9502																				-4571		-1583		-341		-341		-22.80		-7.90		7.01

		8/10/01		7819		0		0		0		-1683																				-4671		-1683		-100		-100		-23.30		-8.39		6.51

		8/13/01		7608		1		0		0		-1683																				-4882		-1683		-211		0		-24.35		-8.39		7.56

		8/14/01		7969		0		0		1		-9652																				-4521		-1683		361		0		-22.55		-8.39		5.76

		8/16/01		7648		0		0		1		-9652																				-4842		-2004		-321		-321		-24.15		-10.00		4.16

		8/17/01		7638		0		1		1		-9652																				-4852		-2014		-10		-10		-24.20		-10.05		4.11

		8/20/01		7448		0		0		0		-2204																				-5042		-2204		-190		-190		-25.15		-10.99		3.16

		8/21/01		7428		0		0		0		-2204																				-5062		-2204		-20		0		-25.25		-10.99		3.26

		8/22/01		7428		0		1		0		-2204																				-5062		-2204		0		0		-25.25		-10.99		3.26

		8/23/01		7378		0		1		0		-2204																				-5112		-2204		-50		0		-25.50		-10.99		3.51

		8/24/01		7388		0		1		0		-2204																				-5102		-2204		10		0		-25.45		-10.99		3.46

		8/27/01		7328		0		1		0		-2204																				-5162		-2204		-60		0		-25.75		-10.99		3.76

		37131		7117		0		1		0		-2204																				-5373		-2204		-211		0		-26.80		-10.99		4.81

		37132		7037		1		0		0		-2204																				-5453		-2204		-80		0		-27.20		-10.99		5.21

		37133		7167		0		1		1		-9371																				-5323		-2204		130		0		-26.55		-10.99		4.56

		37134		7017		1		0		0		-2354																				-5473		-2354		-150		-150		-27.30		-11.74		3.82

		37137		7007		0		1		1		-9361																				-5483		-2354		-10		0		-27.35		-11.74		3.87

		37138		6927		1		0		0		-2434																				-5563		-2434		-80		-80		-27.75		-12.14		3.47

		37139		7518		0		0		1		-9952																				-4972		-2434		591		0		-24.80		-12.14		0.52

		37140		7117		0		1		1		-9952																				-5373		-2835		-401		-401		-26.80		-14.14		-1.48

		37141		7037		0		1		0		-2915																				-5453		-2915		-80		-80		-27.20		-14.54		-1.88

		37144		7067		0		0		0		-2915																				-5423		-2915		30		0		-27.05		-14.54		-2.03

		37145		7167		0		1		0		-2915																				-5323		-2915		100		0		-26.55		-14.54		-2.53

		37146		6816		0		1		0		-2915																				-5674		-2915		-351		0		-28.30		-14.54		-0.78

		37147		6365		1		0		0		-2915																				-6125		-2915		-451		0		-30.55		-14.54		1.47

		37148		6706		0		1		1		-9621																				-5784		-2915		341		0		-28.85		-14.54		-0.23

		37151		6265		1		0		0		-3356																				-6225		-3356		-441		-441		-31.05		-16.74		-2.43

		37152		6516		1		0		1		-9872																				-5974		-3356		251		0		-29.80		-16.74		-3.68

		37153		7017		1		0		1		-9872																				-5473		-2855		501		501		-27.30		-14.24		-1.18

		37154		7117		1		0		1		-9872																				-5373		-2755		100		100		-26.80		-13.74		-0.68

		37155		7067		1		0		1		-9872																				-5423		-2805		-50		-50		-27.05		-13.99		-0.93

		37158		7959		0		0		1		-9872																				-4531		-1913		892		892		-22.60		-9.54		3.52

		37159		7709		1		0		1		-9872																				-4781		-2163		-250		-250		-23.85		-10.79		2.27

		37160		8069		0		0		1		-9872																				-4421		-1803		360		360		-22.05		-8.99		4.07

		37161		7939		0		1		1		-9872																				-4551		-1933		-130		-130		-22.70		-9.64		3.42

		37162		7849		1		0		0		-2023																				-4641		-2023		-90		-90		-23.15		-10.09		2.97

		37165		7899		1		0		1		-9922																				-4591		-2023		50		0		-22.90		-10.09		2.72

		37166		7879		0		1		1		-9922																				-4611		-2043		-20		-20		-23.00		-10.19		2.62

		37167		7719		0		0		0		-2203																				-4771		-2203		-160		-160		-23.80		-10.99		1.82

		37168		7929		0		1		0		-2203																				-4561		-2203		210		0		-22.75		-10.99		0.77

		37172		7468		0		0		0		-2203																				-5022		-2203		-461		0		-25.05		-10.99		3.07

		37173		7668		1		0		0		-2203																				-4822		-2203		200		0		-24.05		-10.99		2.07

		37174		7869		1		0		1		-10072																				-4621		-2203		201		0		-23.05		-10.99		1.07

		37175		8621		0		1		1		-10072																				-3869		-1451		752		752		-19.30		-7.24		4.82

		37176		8109		0		0		0		-1963																				-4381		-1963		-512		-512		-21.85		-9.79		2.27

		37179		8039		1		0		0		-1963																				-4451		-1963		-70		0		-22.20		-9.79		2.62

		37180		8220		0		1		1		-10183																				-4270		-1963		181		0		-21.30		-9.79		1.72

		37181		8410		1		0		0		-1773																				-4080		-1773		190		190		-20.35		-8.84		2.66

		37182		8320		1		0		1		-10093																				-4170		-1773		-90		0		-20.80		-8.84		3.11

		37183		8320		0		1		1		-10093																				-4170		-1773		0		0		-20.80		-8.84		3.11

		37186		8260		1		0		0		-1833																				-4230		-1833		-60		-60		-21.10		-9.14		2.81

		37187		8621		1		0		1		-10454																				-3869		-1833		361		0		-19.30		-9.14		1.01

		37188		9152		0		0		1		-10454																				-3338		-1302		531		531		-16.65		-6.49		3.66

		37189		9052		0		1		1		-10454																				-3438		-1402		-100		-100		-17.15		-6.99		3.16

		37190		8952		0		1		0		-1502																				-3538		-1502		-100		-100		-17.65		-7.49		2.66

		37193		8731		1		0		0		-1502																				-3759		-1502		-221		0		-18.75		-7.49		3.77

		37194		8691		0		1		1		-10193																				-3799		-1502		-40		0		-18.95		-7.49		3.97

		37195		8771		1		0		0		-1422																				-3719		-1422		80		80		-18.55		-7.09		4.36

		37197		9012		0		0		1		-10434																				-3478		-1422		241		0		-17.35		-7.09		3.16

		37200		9092		1		0		1		-10434																				-3398		-1342		80		80		-16.95		-6.69		3.56

		37201		9272		0		1		1		-10434																				-3218		-1162		180		180		-16.05		-5.80		4.46

		37202		9052		1		0		0		-1382																				-3438		-1382		-220		-220		-17.15		-6.89		3.36

		37203		9373		0		0		1		-10755																				-3117		-1382		321		0		-15.55		-6.89		1.76

		37204		9383		0		1		1		-10755																				-3107		-1372		10		10		-15.50		-6.84		1.81

		37207		9112		1		0		0		-1643																				-3378		-1643		-271		-271		-16.85		-8.20		0.46

		37208		9483		0		0		1		-11126																				-3007		-1643		371		0		-15.00		-8.20		-1.39

		37209		9623		0		1		1		-11126																				-2867		-1503		140		140		-14.30		-7.50		-0.69

		37210		9363		0		1		0		-1763																				-3127		-1763		-260		-260		-15.60		-8.79		-1.99

		37211		9022		0		1		0		-1763																				-3468		-1763		-341		0		-17.30		-8.79		-0.29

		37214		9112		0		1		0		-1763																				-3378		-1763		90		0		-16.85		-8.79		-0.74

		37215		8881		0		0		0		-1763																				-3609		-1763		-231		0		-18.00		-8.79		0.41

		37216		8771		0		1		0		-1763																				-3719		-1763		-110		0		-18.55		-8.79		0.96

		37217		8761		1		0		0		-1763																				-3729		-1763		-10		0		-18.60		-8.79		1.01

		37218		8671		1		0		1		-10434																				-3819		-1763		-90		0		-19.05		-8.79		1.46

		37221		8821		0		1		1		-10434																				-3669		-1613		150		150		-18.30		-8.05		2.21

		37222		8701		0		1		0		-1733																				-3789		-1733		-120		-120		-18.90		-8.64		1.61

		37223		8601		0		1		0		-1733																				-3889		-1733		-100		0		-19.40		-8.64		2.11

		37224		8450		1		0		0		-1733																				-4040		-1733		-151		0		-20.15		-8.64		2.86

		37225		8611		0		1		1		-10344																				-3879		-1733		161		0		-19.35		-8.64		2.06

		37228		8420		0		1		0		-1924																				-4070		-1924		-191		-191		-20.30		-9.60		1.11

		37229		8410		1		0		0		-1924																				-4080		-1924		-10		0		-20.35		-9.60		1.16

		37230		8771		1		0		1		-10695																				-3719		-1924		361		0		-18.55		-9.60		-0.64

		37231		8972		1		0		1		-10695																				-3518		-1723		201		201		-17.55		-8.59		0.36

		37232		9022		0		0		1		-10695																				-3468		-1673		50		50		-17.30		-8.34		0.61

		37235		9022		0		1		1		-10695																				-3468		-1673		0		0		-17.30		-8.34		0.61

		37236		8791		1		0		0		-1904																				-3699		-1904		-231		-231		-18.45		-9.50		-0.54

		37237		9022		0		0		1		-10926																				-3468		-1904		231		0		-17.30		-9.50		-1.70

		37238		9042		0		1		1		-10926																				-3448		-1884		20		20		-17.20		-9.40		-1.60

		37239		8921		0		1		0		-2005																				-3569		-2005		-121		-121		-17.80		-10.00		-2.20

		37242		8821		0		1		0		-2005																				-3669		-2005		-100		0		-18.30		-10.00		-1.70

		37243		8651		0		0		0		-2005																				-3839		-2005		-170		0		-19.15		-10.00		-0.85

		37244		8581		1		0		0		-2005																				-3909		-2005		-70		0		-19.50		-10.00		-0.50

		37245		8571		0		0		1		-10576																				-3919		-2005		-10		0		-19.55		-10.00		-0.45

		37246		8841		0		1		1		-10576																				-3649		-1735		270		270		-18.20		-8.65		0.89

		37252		8631		1		0		0		-1945																				-3859		-1945		-210		-210		-19.25		-9.70		-0.15

		37253		8821		0		1		1		-10766																				-3669		-1945		190		0		-18.30		-9.70		-1.10

		37258		8741		1		0		0		-2025																				-3749		-2025		-80		-80		-18.70		-10.10		-1.50

		37259		9022		1		0		1		-11047																				-3468		-2025		281		0		-17.30		-10.10		-2.90

		37260		9222		1		0		1		-11047																				-3268		-1825		200		200		-16.30		-9.10		-1.91

		37263		9373		0		1		1		-11047																				-3117		-1674		151		151		-15.55		-8.35		-1.15

		37264		9222		0		1		0		-1825																				-3268		-1825		-151		-151		-16.30		-9.10		-1.91

		37265		9112		0		0		0		-1825																				-3378		-1825		-110		0		-16.85		-9.10		-1.36

		37266		9032		0		0		0		-1825																				-3458		-1825		-80		0		-17.25		-9.10		-0.96

		37267		9092		0		1		0		-1825																				-3398		-1825		60		0		-16.95		-9.10		-1.26

		37270		8931		0		1		0		-1825																				-3559		-1825		-161		0		-17.75		-9.10		-0.45

		37271		8871		0		0		0		-1825																				-3619		-1825		-60		0		-18.05		-9.10		-0.15

		37272		8851		0		1		0		-1825																				-3639		-1825		-20		0		-18.15		-9.10		-0.05

		37273		8821		1		0		0		-1825																				-3669		-1825		-30		0		-18.30		-9.10		0.09

		37274		8921		0		1		1		-10746																				-3569		-1825		100		0		-17.80		-9.10		-0.40

		37277		8871		0		1		0		-1875																				-3619		-1875		-50		-50		-18.05		-9.35		-0.65

		37278		8821		0		1		0		-1875																				-3669		-1875		-50		0		-18.30		-9.35		-0.40

		37279		8771		0		1		0		-1875																				-3719		-1875		-50		0		-18.55		-9.35		-0.15

		37280		8671		0		0		0		-1875																				-3819		-1875		-100		0		-19.05		-9.35		0.34

		37281		8631		1		0		0		-1875																				-3859		-1875		-40		0		-19.25		-9.35		0.54

		37284		8921		1		0		1		-10796																				-3569		-1875		290		0		-17.80		-9.35		-0.90

		37285		9072		0		1		1		-10796																				-3418		-1724		151		151		-17.05		-8.60		-0.15

		37286		8761		0		1		0		-2035																				-3729		-2035		-311		-311		-18.60		-10.15		-1.70

		37287		8821		0		1		0		-2035																				-3669		-2035		60		0		-18.30		-10.15		-2.00

		37288		8731		0		0		0		-2035																				-3759		-2035		-90		0		-18.75		-10.15		-1.55

		37291		8721		0		0		0		-2035																				-3769		-2035		-10		0		-18.80		-10.15		-1.50

		37292		8611		1		0		0		-2035																				-3879		-2035		-110		0		-19.35		-10.15		-0.95

		37293		8721		0		0		1		-10756																				-3769		-2035		110		0		-18.80		-10.15		-1.50

		37294		8621		0		1		1		-10756																				-3869		-2135		-100		-100		-19.30		-10.65		-2.00

		37295		8410		0		1		0		-2346																				-4080		-2346		-211		-211		-20.35		-11.70		-3.05

		37298		8460		0		0		0		-2346																				-4030		-2346		50		0		-20.10		-11.70		-3.30

		37300		8410		0		1		0		-2346																				-4080		-2346		-50		0		-20.35		-11.70		-3.05

		37301		8140		1		0		0		-2346																				-4350		-2346		-270		0		-21.70		-11.70		-1.71

		37302		8260		0		1		1		-10606																				-4230		-2346		120		0		-21.10		-11.70		-2.30

		37305		8029		0		0		0		-2577																				-4461		-2577		-231		-231		-22.25		-12.85		-3.46

		37306		8019		0		1		0		-2577																				-4471		-2577		-10		0		-22.30		-12.85		-3.41

		37307		7779		0		1		0		-2577																				-4711		-2577		-240		0		-23.50		-12.85		-2.21

		37308		7869		0		1		0		-2577																				-4621		-2577		90		0		-23.05		-12.85		-2.66

		37309		7618		0		0		0		-2577																				-4872		-2577		-251		0		-24.30		-12.85		-1.41

		37312		7618		0		1		0		-2577																				-4872		-2577		0		0		-24.30		-12.85		-1.41

		37313		7638		1		0		0		-2577																				-4852		-2577		20		0		-24.20		-12.85		-1.51

		37314		7839		1		0		1		-10416																				-4651		-2577		201		0		-23.20		-12.85		-2.51

		37315		8019		1		0		1		-10416																				-4471		-2397		180		180		-22.30		-11.96		-1.61

		37316		8120		1		0		1		-10416																				-4370		-2296		101		101		-21.80		-11.45		-1.11

		37319		8380		1		0		1		-10416																				-4110		-2036		260		260		-20.50		-10.16		0.19

		37320		8480		1		0		1		-10416																				-4010		-1936		100		100		-20.00		-9.66		0.69

		37321		8581		0		1		1		-10416																				-3909		-1835		101		101		-19.50		-9.15		1.19

		37322		8691		1		0		0		-1725																				-3799		-1725		110		110		-18.95		-8.60		1.74

		37323		8741		1		0		1		-10466																				-3749		-1725		50		0		-18.70		-8.60		1.49

		37326		8911		1		0		1		-10466																				-3579		-1555		170		170		-17.85		-7.76		2.34

		37327		8962		0		0		1		-10466																				-3528		-1504		51		51		-17.60		-7.50		2.59

		37328		8901		0		1		1		-10466																				-3589		-1565		-61		-61		-17.90		-7.81		2.29

		37329		8631		0		0		0		-1835																				-3859		-1835		-270		-270		-19.25		-9.15		0.94

		37330		8571		1		0		0		-1835																				-3919		-1835		-60		0		-19.55		-9.15		1.24

		37333		8821		0		0		1		-10656																				-3669		-1835		250		0		-18.30		-9.15		-0.00

		37334		8861		1		0		1		-10656																				-3629		-1795		40		40		-18.10		-8.95		0.19

		37335		8861		0		1		1		-10656																				-3629		-1795		0		0		-18.10		-8.95		0.19

		37336		8561		0		1		0		-2095																				-3929		-2095		-300		-300		-19.60		-10.45		-1.30

		37337		8510		1		0		0		-2095																				-3980		-2095		-51		0		-19.85		-10.45		-1.05

		37340		8591		0		1		1		-10686																				-3899		-2095		81		0		-19.45		-10.45		-1.45

		37341		8460		0		0		0		-2226																				-4030		-2226		-131		-131		-20.10		-11.10		-2.10

		37342		8430		1		0		0		-2226																				-4060		-2226		-30		0		-20.25		-11.10		-1.96

		37343		8531		0		0		1		-10757																				-3959		-2226		101		0		-19.75		-11.10		-2.46

		37348		8611		0		1		1		-10757																				-3879		-2146		80		80		-19.35		-10.70		-2.06

		37349		8210		0		0		0		-2547																				-4280		-2547		-401		-401		-21.35		-12.70		-4.06

		37350		8200		0		0		0		-2547																				-4290		-2547		-10		0		-21.40		-12.70		-4.01

		37351		8270		0		1		0		-2547																				-4220		-2547		70		0		-21.05		-12.70		-4.36

		37354		8200		0		0		0		-2547																				-4290		-2547		-70		0		-21.40		-12.70		-4.01

		37355		8280		1		0		0		-2547																				-4210		-2547		80		0		-21.00		-12.70		-4.41

		37356		8420		1		0		1		-10967																				-4070		-2547		140		0		-20.30		-12.70		-5.11

		37357		8561		0		1		1		-10967																				-3929		-2406		141		141		-19.60		-12.00		-4.40

		37358		8260		0		0		0		-2707																				-4230		-2707		-301		-301		-21.10		-13.50		-5.91

		37361		8320		0		0		0		-2707																				-4170		-2707		60		0		-20.80		-13.50		-6.21

		37362		8400		1		0		0		-2707																				-4090		-2707		80		0		-20.40		-13.50		-6.60

		37363		8581		0		0		1		-11288																				-3909		-2707		181		0		-19.50		-13.50		-7.51

		37364		8500		0		1		1		-11288																				-3990		-2788		-81		-81		-19.90		-13.91		-7.91

		37365		8571		0		0		0		-2717																				-3919		-2717		71		71		-19.55		-13.55		-7.56

		37368		8510		0		1		0		-2717																				-3980		-2717		-61		0		-19.85		-13.55		-7.25

		37369		8460		1		0		0		-2717																				-4030		-2717		-50		0		-20.10		-13.55		-7.00

		37370		8450		0		0		1		-11167																				-4040		-2717		-10		0		-20.15		-13.55		-6.95

		37372		8420		0		1		1		-11167																				-4070		-2747		-30		-30		-20.30		-13.70		-7.10

		37375		8250		1		0		0		-2917																				-4240		-2917		-170		-170		-21.15		-14.55		-7.95

		37376		8320		0		1		1		-11237																				-4170		-2917		70		0		-20.80		-14.55		-8.30

		37378		8190		0		1		0		-3047																				-4300		-3047		-130		-130		-21.45		-15.20		-8.95

		37379		7709		0		0		0		-3047																				-4781		-3047		-481		0		-23.85		-15.20		-6.55

		37382		7749		0		1		0		-3047																				-4741		-3047		40		0		-23.65		-15.20		-6.75

		37383		7618		0		0		0		-3047																				-4872		-3047		-131		0		-24.30		-15.20		-6.10

		37384		7638		1		0		0		-3047																				-4852		-3047		20		0		-24.20		-15.20		-6.20

		37385		7889		0		1		1		-10936																				-4601		-3047		251		0		-22.95		-15.20		-7.45

		37386		7648		0		1		0		-3288																				-4842		-3288		-241		-241		-24.15		-16.40		-8.65

		37389		7378		0		0		0		-3288																				-5112		-3288		-270		0		-25.50		-16.40		-7.30

		37390		7498		0		0		0		-3288																				-4992		-3288		120		0		-24.90		-16.40		-7.90

		37391		7468		0		0		0		-3288																				-5022		-3288		-30		0		-25.05		-16.40		-7.75

		37392		7488		1		0		0		-3288																				-5002		-3288		20		0		-24.95		-16.40		-7.85

		37393		7688		0		0		1		-10976																				-4802		-3288		200		0		-23.95		-16.40		-8.85

		37396		7709		0		0		1		-10976																				-4781		-3267		21		21		-23.85		-16.30		-8.74

		37397		7648		1		0		1		-10976																				-4842		-3328		-61		-61		-24.15		-16.60		-9.05

		37398		7719		0		0		1		-10976																				-4771		-3257		71		71		-23.80		-16.25		-8.69

		37399		7688		0		0		1		-10976																				-4802		-3288		-31		-31		-23.95		-16.40		-8.85

		37400		7618		1		0		1		-10976																				-4872		-3358		-70		-70		-24.30		-16.75		-9.20

		37403		7769		0		1		1		-10976																				-4721		-3207		151		151		-23.55		-16.00		-8.44

		37404		7819		0		0		0		-3157																				-4671		-3157		50		50		-23.30		-15.75		-8.20

		37405		7769		0		0		0		-3157																				-4721		-3157		-50		0		-23.55		-15.75		-7.95

		37407		7648		1		0		0		-3157																				-4842		-3157		-121		0		-24.15		-15.75		-7.34

		37410		7789		1		0		1		-10946																				-4701		-3157		141		0		-23.45		-15.75		-8.05

		37411		7759		0		1		1		-10946																				-4731		-3187		-30		-30		-23.60		-15.90		-8.20

		37412		7668		0		1		0		-3278																				-4822		-3278		-91		-91		-24.05		-16.35		-8.65

		37413		7608		0		1		0		-3278																				-4882		-3278		-60		0		-24.35		-16.35		-8.35

		37414		7117		0		0		0		-3278																				-5373		-3278		-491		0		-26.80		-16.35		-5.90

		37418		7127		0		0		0		-3278																				-5363		-3278		10		0		-26.75		-16.35		-5.95

		37419		7077		0		1		0		-3278																				-5413		-3278		-50		0		-27.00		-16.35		-5.70

		37420		7087		0		1		0		-3278																				-5403		-3278		10		0		-26.95		-16.35		-5.75

		37421		6726		0		1		0		-3278																				-5764		-3278		-361		0		-28.75		-16.35		-3.95

		37424		6616		1		0		0		-3278																				-5874		-3278		-110		0		-29.30		-16.35		-3.40

		37425		6877		1		0		1		-10155																				-5613		-3278		261		0		-28.00		-16.35		-4.70

		37426		6726		1		0		1		-10155																				-5764		-3429		-151		-151		-28.75		-17.10		-5.46

		37427		6957		0		0		1		-10155																				-5533		-3198		231		231		-27.60		-15.95		-4.30

		37428		6957		1		0		0		-3198																				-5533		-3198		0		0		-27.60		-15.95		-4.30
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Buy and hold

Negociação1

Negociação2



PT2

		Data		Abertura		Compra		Venda		Lotes		Acumulado																				Ret(BH)		Ret(N)		Prim. diferenças

		6/12/00		12530		0		1		0		0				Resultado final:				-863				"Buy and hold":				-5533								Ret(BH)		Ret(N)

		6/13/00		12490		1		0		-1		12490								-4.30								-27.60				0		0		0		0

		6/14/00		12731		0		0		1		-12972				Nº. de negócios:				162												241		-241		241		-241

		6/15/00		12901		0		1		1		-12972																				411		-71		170		170

		6/16/00		12911		0		1		-1		12850																				421		-61		10		10

		6/19/00		12530		0		1		-1		12850																				40		320		-381		381

		6/20/00		12340		0		1		-1		12850																				-150		510		-190		190

		6/21/00		11548		1		0		-1		12850																				-942		1302		-792		792

		6/23/00		11678		0		1		1		-10506																				-812		1172		130		-130

		6/26/00		11518		0		1		-1		12530																				-972		1012		-160		-160

		6/27/00		11277		1		0		-1		12530																				-1213		1253		-241		241

		6/28/00		11578		1		0		1		-10626																				-912		952		301		-301

		6/29/00		11919		0		1		1		-10626																				-571		1293		341		341

		6/30/00		11879		0		0		-1		13132																				-611		1253		-40		-40

		7/3/00		11869		0		0		-1		13132																				-621		1263		-10		10

		7/4/00		11929		0		0		-1		13132																				-561		1203		60		-60

		7/5/00		11999		1		0		-1		13132																				-491		1133		70		-70

		7/6/00		11919		0		0		1		-10706																				-571		1213		-80		80

		7/7/00		12029		1		0		1		-10706																				-461		1323		110		110

		7/10/00		12340		1		0		1		-10706																				-150		1634		311		311

		7/11/00		12430		1		0		1		-10706																				-60		1724		90		90

		7/12/00		12731		0		0		1		-10706																				241		2025		301		301

		7/13/00		12781		1		0		1		-10706				Sharpe Ratio (SR):																291		2075		50		50

		7/14/00		13081		0		0		1		-10706				Média do retorno:								SR(BH)*:		SR(N)*:						591		2375		300		300

		7/17/00		13282		1		0		1		-10706				-2918.40		1337.62						-1.759		0.824						792		2576		201		201

		7/18/00		13282		0		0		1		-10706				Desv. padrão do retorno:																792		2576		0		0

		7/19/00		13122		0		0		1		-10706				1659.58		1624.27						SR(BH)**:		SR(N)**:						632		2416		-160		-160

		7/20/00		13132		1		0		1		-10706												-0.045		-0.007						642		2426		10		10

		7/21/00		13713		0		1		1		-10706				Notas:																1223		3007		581		581

		7/24/00		13402		1		0		-1		16098																				912		2696		-311		-311

		7/25/00		13603		0		1		1		-11108				- Ret(BH): Retorno do Buy and Hold.																1113		2495		201		-201

		7/26/00		13302		0		1		-1		15496				- Ret(N): Retorno da Negociação.																812		2194		-301		-301

		7/27/00		13182		0		1		-1		15496				- Baseline para a SR: 0%.																692		2314		-120		120

		7/28/00		12931		0		1		-1		15496																				441		2565		-251		251

		7/31/00		12029		0		1		-1		15496																				-461		3467		-902		902

		8/1/00		11929		1		0		-1		15496																				-561		3567		-100		100

		8/2/00		12189		1		0		1		-8882																				-301		3307		260		-260

		8/3/00		12300		0		1		1		-8882																				-190		3418		111		111

		8/4/00		12109		0		1		-1		15336																				-381		3227		-191		-191

		8/7/00		12119		0		1		-1		15336																				-371		3217		10		-10

		8/8/00		11728		0		1		-1		15336																				-762		3608		-391		391

		8/9/00		11598		1		0		-1		15336																				-892		3738		-130		130

		8/10/00		11879		1		0		1		-8422																				-611		3457		281		-281

		8/11/00		11949		0		0		1		-8422																				-541		3527		70		70

		8/14/00		12039		1		0		1		-8422																				-451		3617		90		90

		8/16/00		12079		0		1		1		-8422																				-411		3657		40		40

		8/17/00		11628		0		1		-1		14834																				-862		3206		-451		-451

		8/18/00		11488		1		0		-1		14834																				-1002		3346		-140		140

		8/21/00		11518		1		0		1		-8202																				-972		3316		30		-30

		8/22/00		12019		0		1		1		-8202																				-471		3817		501		501

		8/23/00		11427		0		0		-1		14652																				-1063		3225		-592		-592

		8/24/00		11377		0		0		-1		14652																				-1113		3275		-50		50

		8/25/00		11678		0		0		-1		14652																				-812		2974		301		-301

		8/28/00		11768		1		0		-1		14652																				-722		2884		90		-90

		8/29/00		11728		1		0		1		-8804																				-762		2924		-40		40

		8/30/00		11778		0		0		1		-8804																				-712		2974		50		50

		8/31/00		11728		0		0		1		-8804																				-762		2924		-50		-50

		9/1/00		11979		1		0		1		-8804																				-511		3175		251		251

		9/4/00		12420		1		0		1		-8804																				-70		3616		441		441

		9/5/00		12229		0		0		1		-8804																				-261		3425		-191		-191

		9/6/00		12189		0		0		1		-8804																				-301		3385		-40		-40

		9/7/00		12139		1		0		1		-8804																				-351		3335		-50		-50

		9/8/00		12209		0		0		1		-8804																				-281		3405		70		70

		9/11/00		12209		1		0		1		-8804																				-281		3405		0		0

		9/12/00		12290		0		1		1		-8804																				-200		3486		81		81

		9/13/00		12049		0		1		-1		15294																				-441		3245		-241		-241

		9/14/00		11959		0		0		-1		15294																				-531		3335		-90		90

		9/15/00		11929		0		1		-1		15294																				-561		3365		-30		30

		9/18/00		11788		0		0		-1		15294																				-702		3506		-141		141

		9/19/00		11778		0		0		-1		15294																				-712		3516		-10		10

		9/20/00		11909		0		0		-1		15294																				-581		3385		131		-131

		9/21/00		11828		0		1		-1		15294																				-662		3466		-81		81

		9/22/00		11227		1		0		-1		15294																				-1263		4067		-601		601

		9/25/00		11718		0		0		1		-8142																				-772		3576		491		-491

		9/26/00		11558		0		0		1		-8142																				-932		3416		-160		-160

		9/27/00		11538		0		0		1		-8142																				-952		3396		-20		-20

		9/28/00		11538		1		0		1		-8142																				-952		3396		0		0

		9/29/00		11798		0		0		1		-8142																				-692		3656		260		260

		10/2/00		11748		1		0		1		-8142																				-742		3606		-50		-50

		10/3/00		11828		1		0		1		-8142																				-662		3686		80		80

		10/4/00		11838		0		1		1		-8142																				-652		3696		10		10

		10/6/00		11478		0		1		-1		14814																				-1012		3336		-360		-360

		10/9/00		11087		0		0		-1		14814																				-1403		3727		-391		391

		10/10/00		11227		1		0		-1		14814																				-1263		3587		140		-140

		10/11/00		11117		0		0		1		-7420																				-1373		3697		-110		110

		10/12/00		11057		0		0		1		-7420																				-1433		3637		-60		-60

		10/13/00		10726		0		0		1		-7420																				-1764		3306		-331		-331

		10/16/00		10916		0		0		1		-7420																				-1574		3496		190		190

		10/17/00		10776		0		1		1		-7420																				-1714		3356		-140		-140

		10/18/00		10325		0		0		-1		13230																				-2165		2905		-451		-451

		10/19/00		10285		1		0		-1		13230																				-2205		2945		-40		40

		10/20/00		10515		0		1		1		-7800																				-1975		2715		230		-230

		10/23/00		10325		0		0		-1		12850																				-2165		2525		-190		-190

		10/24/00		10325		1		0		-1		12850																				-2165		2525		0		0

		10/25/00		10686		0		1		1		-8522																				-1804		2164		361		-361

		10/26/00		10575		0		1		-1		12628																				-1915		2053		-111		-111

		10/27/00		10225		1		0		-1		12628																				-2265		2403		-350		350

		10/30/00		10275		1		0		1		-7922																				-2215		2353		50		-50

		10/31/00		10455		1		0		1		-7922																				-2035		2533		180		180

		11/2/00		10616		0		1		1		-7922																				-1874		2694		161		161

		11/3/00		10636		0		1		-1		13350																				-1854		2714		20		20

		11/6/00		10525		0		1		-1		13350																				-1965		2825		-111		111

		11/7/00		10174		0		1		-1		13350																				-2316		3176		-351		351

		11/8/00		9824		1		0		-1		13350																				-2666		3526		-350		350

		11/9/00		9673		1		0		1		-5996																				-2817		3677		-151		151

		11/10/00		9683		0		0		1		-5996																				-2807		3687		10		10

		11/13/00		9523		0		1		1		-5996																				-2967		3527		-160		-160

		11/14/00		9302		1		0		-1		12608																				-3188		3306		-221		-221

		11/15/00		9473		0		0		1		-6338																				-3017		3135		171		-171

		11/16/00		9423		0		0		1		-6338																				-3067		3085		-50		-50

		11/17/00		9383		0		0		1		-6338																				-3107		3045		-40		-40

		11/20/00		9292		0		1		1		-6338																				-3198		2954		-91		-91

		11/21/00		9132		1		0		-1		11926																				-3358		2794		-160		-160

		11/22/00		9322		0		1		1		-6718																				-3168		2604		190		-190

		11/23/00		9172		1		0		-1		11626																				-3318		2454		-150		-150

		11/24/00		9503		1		0		1		-7380																				-2987		2123		331		-331

		11/27/00		10195		0		1		1		-7380																				-2295		2815		692		692

		11/28/00		9824		0		0		-1		12268																				-2666		2444		-371		-371

		11/29/00		9723		0		0		-1		12268																				-2767		2545		-101		101

		11/30/00		9773		0		1		-1		12268																				-2717		2495		50		-50

		12/4/00		9423		0		1		-1		12268																				-3067		2845		-350		350

		12/5/00		9373		1		0		-1		12268																				-3117		2895		-50		50

		12/6/00		9773		1		0		1		-7278																				-2717		2495		400		-400

		12/7/00		9824		0		0		1		-7278																				-2666		2546		51		51

		12/11/00		10114		1		0		1		-7278																				-2376		2836		290		290

		12/12/00		10676		0		0		1		-7278																				-1814		3398		562		562

		12/13/00		10515		1		0		1		-7278																				-1975		3237		-161		-161

		12/14/00		10595		0		1		1		-7278																				-1895		3317		80		80

		12/15/00		9994		0		0		-1		12710																				-2496		2716		-601		-601

		12/18/00		10375		0		1		-1		12710																				-2115		2335		381		-381

		12/19/00		10074		1		0		-1		12710																				-2416		2636		-301		301

		12/20/00		10225		0		1		1		-7740																				-2265		2485		151		-151

		12/21/00		9824		1		0		-1		11908																				-2666		2084		-401		-401

		12/22/00		10014		0		1		1		-8120																				-2476		1894		190		-190

		12/27/00		9874		0		1		-1		11628																				-2616		1754		-140		-140

		12/28/00		9824		0		1		-1		11628																				-2666		1804		-50		50

		12/29/00		9533		1		0		-1		11628																				-2957		2095		-291		291

		1/2/01		9543		1		0		1		-7458																				-2947		2085		10		-10

		1/3/01		9623		0		1		1		-7458																				-2867		2165		80		80

		1/4/01		10024		1		0		-1		12590																				-2466		2566		401		401

		1/5/01		10114		1		0		1		-7638																				-2376		2476		90		-90

		1/8/01		9954		1		0		1		-7638																				-2536		2316		-160		-160

		1/9/01		10134		1		0		1		-7638																				-2356		2496		180		180

		1/10/01		10195		1		0		1		-7638																				-2295		2557		61		61

		1/11/01		10495		1		0		1		-7638																				-1995		2857		300		300

		1/12/01		11227		1		0		1		-7638																				-1263		3589		732		732

		1/15/01		11307		1		0		1		-7638																				-1183		3669		80		80

		1/16/01		11528		0		1		1		-7638																				-962		3890		221		221

		1/17/01		11498		1		0		-1		15358																				-992		3860		-30		-30

		1/18/01		11929		0		0		1		-8500																				-561		3429		431		-431

		1/19/01		12189		0		1		1		-8500																				-301		3689		260		260

		1/22/01		11628		0		1		-1		14756																				-862		3128		-561		-561

		1/23/01		11187		0		0		-1		14756																				-1303		3569		-441		441

		1/24/01		11448		1		0		-1		14756																				-1042		3308		261		-261

		1/25/01		12249		0		1		1		-9742																				-241		2507		801		-801

		1/26/01		11728		0		0		-1		13714																				-762		1986		-521		-521

		1/29/01		11618		1		0		-1		13714																				-872		2096		-110		110

		1/30/01		11929		1		0		1		-10144																				-561		1785		311		-311

		1/31/01		12009		0		1		1		-10144																				-481		1865		80		80

		2/1/01		11838		1		0		-1		13532																				-652		1694		-171		-171

		2/2/01		11949		0		1		1		-10366																				-541		1583		111		-111

		2/5/01		11728		0		1		-1		13090																				-762		1362		-221		-221

		2/6/01		11578		1		0		-1		13090																				-912		1512		-150		150

		2/7/01		11678		0		0		1		-10266																				-812		1412		100		-100

		2/8/01		11828		0		1		1		-10266																				-662		1562		150		150

		2/9/01		11317		0		1		-1		12368																				-1173		1051		-511		-511

		2/12/01		11127		1		0		-1		12368																				-1363		1241		-190		190

		2/13/01		11417		0		0		1		-10466																				-1073		951		290		-290

		2/14/01		10826		1		0		1		-10466																				-1664		360		-591		-591

		2/15/01		11127		0		0		1		-10466																				-1363		661		301		301

		2/16/01		10776		1		0		1		-10466																				-1714		310		-351		-351

		2/19/01		10806		0		1		1		-10466																				-1684		340		30		30

		2/20/01		10826		0		0		-1		11186																				-1664		360		20		20

		2/21/01		10746		0		0		-1		11186																				-1744		440		-80		80

		2/22/01		10676		0		1		-1		11186																				-1814		510		-70		70

		2/23/01		10405		0		1		-1		11186																				-2085		781		-271		271

		2/26/01		10325		0		0		-1		11186																				-2165		861		-80		80

		2/28/01		10325		1		0		-1		11186																				-2165		861		0		0

		3/1/01		10345		1		0		1		-9504																				-2145		841		20		-20

		3/2/01		10575		0		0		1		-9504																				-1915		1071		230		230

		3/5/01		10545		1		0		1		-9504																				-1945		1041		-30		-30

		3/6/01		11247		1		0		1		-9504																				-1243		1743		702		702

		3/7/01		11207		1		0		1		-9504																				-1283		1703		-40		-40

		3/8/01		11417		1		0		1		-9504																				-1073		1913		210		210

		3/9/01		11468		0		1		1		-9504																				-1022		1964		51		51

		3/12/01		10936		0		0		-1		12368																				-1554		1432		-532		-532

		3/13/01		10976		0		0		-1		12368																				-1514		1392		40		-40

		3/14/01		10926		0		0		-1		12368																				-1564		1442		-50		50

		3/15/01		10676		0		0		-1		12368																				-1814		1692		-250		250

		3/16/01		10545		0		0		-1		12368																				-1945		1823		-131		131

		3/19/01		10375		0		0		-1		12368																				-2115		1993		-170		170

		3/20/01		10475		0		1		-1		12368																				-2015		1893		100		-100

		3/21/01		10054		0		1		-1		12368																				-2436		2314		-421		421

		3/22/01		9553		0		1		-1		12368																				-2937		2815		-501		501

		3/23/01		9864		1		0		-1		12368																				-2626		2504		311		-311

		3/26/01		10174		0		1		1		-7980																				-2316		2194		310		-310

		3/27/01		10024		0		0		-1		12068																				-2466		2044		-150		-150

		3/28/01		9924		1		0		-1		12068																				-2566		2144		-100		100

		3/29/01		9874		0		0		1		-7680																				-2616		2194		-50		50

		3/30/01		9924		0		1		1		-7680																				-2566		2244		50		50

		4/2/01		9784		0		0		-1		11888																				-2706		2104		-140		-140

		4/3/01		9523		0		0		-1		11888																				-2967		2365		-261		261

		4/4/01		9122		1		0		-1		11888																				-3368		2766		-401		401

		4/5/01		9974		1		0		1		-8060																				-2516		1914		852		-852

		4/6/01		10074		0		0		1		-8060																				-2416		2014		100		100

		4/9/01		10124		1		0		1		-8060																				-2366		2064		50		50

		4/10/01		10626		0		0		1		-8060																				-1864		2566		502		502

		4/11/01		10706		1		0		1		-8060																				-1784		2646		80		80

		4/12/01		10726		0		0		1		-8060																				-1764		2666		20		20

		4/17/01		10285		1		0		1		-8060																				-2205		2225		-441		-441

		4/18/01		11137		0		0		1		-8060																				-1353		3077		852		852

		4/19/01		11177		0		1		1		-8060																				-1313		3117		40		40

		4/20/01		10916		0		0		-1		13772																				-1574		2856		-261		-261

		4/23/01		10646		0		1		-1		13772																				-1844		3126		-270		270

		4/24/01		10024		0		0		-1		13772																				-2466		3748		-622		622

		4/26/01		10164		1		0		-1		13772																				-2326		3608		140		-140

		4/27/01		10495		1		0		1		-7218																				-1995		3277		331		-331

		4/30/01		10826		1		0		1		-7218																				-1664		3608		331		331

		5/2/01		10876		0		0		1		-7218																				-1614		3658		50		50

		5/3/01		10756		0		0		1		-7218																				-1734		3538		-120		-120

		5/4/01		10796		1		0		1		-7218																				-1694		3578		40		40

		5/7/01		10946		0		0		1		-7218																				-1544		3728		150		150

		5/8/01		10876		0		0		1		-7218																				-1614		3658		-70		-70

		5/9/01		10806		0		0		1		-7218																				-1684		3588		-70		-70

		5/10/01		10846		1		0		1		-7218																				-1644		3628		40		40

		5/11/01		10966		0		0		1		-7218																				-1524		3748		120		120

		5/14/01		10916		0		0		1		-7218																				-1574		3698		-50		-50

		5/15/01		10846		1		0		1		-7218																				-1644		3628		-70		-70

		5/16/01		10926		0		0		1		-7218																				-1564		3708		80		80

		5/17/01		10976		0		0		1		-7218																				-1514		3758		50		50

		5/18/01		10886		0		0		1		-7218																				-1604		3668		-90		-90

		5/21/01		10876		0		1		1		-7218																				-1614		3658		-10		-10

		5/22/01		10215		0		1		-1		13212																				-2275		2997		-661		-661

		5/23/01		9814		0		0		-1		13212																				-2676		3398		-401		401

		5/24/01		9673		0		0		-1		13212																				-2817		3539		-141		141

		5/25/01		9683		1		0		-1		13212																				-2807		3529		10		-10

		5/28/01		9864		1		0		1		-6516																				-2626		3348		181		-181

		5/29/01		9894		0		0		1		-6516																				-2596		3378		30		30

		5/30/01		9713		0		1		1		-6516																				-2777		3197		-181		-181

		5/31/01		9523		0		1		-1		12530																				-2967		3007		-190		-190

		6/1/01		9272		0		0		-1		12530																				-3218		3258		-251		251

		6/4/01		9373		0		0		-1		12530																				-3117		3157		101		-101

		6/5/01		9212		0		0		-1		12530																				-3278		3318		-161		161

		6/6/01		9222		1		0		-1		12530																				-3268		3308		10		-10

		6/7/01		9262		0		0		1		-5994																				-3228		3268		40		-40

		6/8/01		9172		0		0		1		-5994																				-3318		3178		-90		-90

		6/11/01		9022		0		0		1		-5994																				-3468		3028		-150		-150

		6/12/01		8821		0		1		1		-5994																				-3669		2827		-201		-201

		6/13/01		8591		1		0		-1		11188																				-3899		2597		-230		-230

		6/15/01		8470		0		1		1		-5752																				-4020		2718		-121		121

		6/18/01		8039		0		0		-1		10326																				-4451		2287		-431		-431

		6/19/01		7899		0		0		-1		10326																				-4591		2427		-140		140

		6/20/01		7618		0		0		-1		10326																				-4872		2708		-281		281

		6/21/01		7688		1		0		-1		10326																				-4802		2638		70		-70

		6/22/01		7769		1		0		1		-5212																				-4721		2557		81		-81

		6/25/01		7959		1		0		1		-5212																				-4531		2747		190		190

		6/26/01		8029		0		0		1		-5212																				-4461		2817		70		70

		6/27/01		8099		0		1		1		-5212																				-4391		2887		70		70

		6/28/01		7869		1		0		-1		10526																				-4621		2657		-230		-230

		6/29/01		8390		0		0		1		-6254																				-4100		2136		521		-521

		7/2/01		8370		1		0		1		-6254																				-4120		2116		-20		-20

		7/3/01		8470		1		0		1		-6254																				-4020		2216		100		100

		7/4/01		8490		0		0		1		-6254																				-4000		2236		20		20

		7/5/01		8340		0		0		1		-6254																				-4150		2086		-150		-150

		7/6/01		8310		0		1		1		-6254																				-4180		2056		-30		-30

		7/9/01		7999		1		0		-1		9744																				-4491		1745		-311		-311

		7/10/01		8270		0		1		1		-6796																				-4220		1474		271		-271

		7/11/01		7819		0		1		-1		8842																				-4671		1023		-451		-451

		7/12/01		7899		0		1		-1		8842																				-4591		943		80		-80

		7/13/01		7518		1		0		-1		8842																				-4972		1324		-381		381

		7/16/01		7648		1		0		1		-6454																				-4842		1194		130		-130

		7/17/01		7779		1		0		1		-6454																				-4711		1325		131		131

		7/18/01		7829		1		0		1		-6454																				-4661		1375		50		50

		7/19/01		8019		1		0		1		-6454																				-4471		1565		190		190

		7/20/01		8220		1		0		1		-6454																				-4270		1766		201		201

		7/23/01		8390		0		0		1		-6454																				-4100		1936		170		170

		7/24/01		8420		0		0		1		-6454																				-4070		1966		30		30

		7/25/01		8440		0		1		1		-6454																				-4050		1986		20		20

		7/26/01		8059		0		0		-1		9664																				-4431		1605		-381		-381

		7/27/01		8039		0		1		-1		9664																				-4451		1625		-20		20

		7/30/01		7989		1		0		-1		9664																				-4501		1675		-50		50

		7/31/01		8089		1		0		1		-6514																				-4401		1575		100		-100

		8/1/01		8260		0		0		1		-6514																				-4230		1746		171		171

		8/2/01		8280		0		0		1		-6514																				-4210		1766		20		20

		8/3/01		8210		1		0		1		-6514																				-4280		1696		-70		-70

		8/6/01		8320		1		0		1		-6514																				-4170		1806		110		110

		8/7/01		8400		0		0		1		-6514																				-4090		1886		80		80

		8/8/01		8260		0		0		1		-6514																				-4230		1746		-140		-140

		8/9/01		7919		0		1		1		-6514																				-4571		1405		-341		-341

		8/10/01		7819		0		0		-1		9124																				-4671		1305		-100		-100

		8/13/01		7608		1		0		-1		9124																				-4882		1516		-211		211

		8/14/01		7969		0		0		1		-6814																				-4521		1155		361		-361

		8/16/01		7648		0		0		1		-6814																				-4842		834		-321		-321

		8/17/01		7638		0		1		1		-6814																				-4852		824		-10		-10

		8/20/01		7448		0		0		-1		8082																				-5042		634		-190		-190

		8/21/01		7428		0		0		-1		8082																				-5062		654		-20		20

		8/22/01		7428		0		1		-1		8082																				-5062		654		0		0

		8/23/01		7378		0		1		-1		8082																				-5112		704		-50		50

		8/24/01		7388		0		1		-1		8082																				-5102		694		10		-10

		8/27/01		7328		0		1		-1		8082																				-5162		754		-60		60

		8/28/01		7117		0		1		-1		8082																				-5373		965		-211		211

		8/29/01		7037		1		0		-1		8082																				-5453		1045		-80		80

		8/30/01		7167		0		1		1		-6252																				-5323		915		130		-130

		8/31/01		7017		1		0		-1		7782																				-5473		765		-150		-150

		9/3/01		7007		0		1		1		-6232																				-5483		775		-10		10

		9/4/01		6927		1		0		-1		7622																				-5563		695		-80		-80

		9/5/01		7518		0		0		1		-7414																				-4972		104		591		-591

		9/6/01		7117		0		1		1		-7414																				-5373		-297		-401		-401

		9/7/01		7037		0		1		-1		6660																				-5453		-377		-80		-80

		9/10/01		7067		0		0		-1		6660																				-5423		-407		30		-30

		9/11/01		7167		0		1		-1		6660																				-5323		-507		100		-100

		9/12/01		6816		0		1		-1		6660																				-5674		-156		-351		351

		9/13/01		6365		1		0		-1		6660																				-6125		295		-451		451

		9/14/01		6706		0		1		1		-6752																				-5784		-46		341		-341

		9/17/01		6265		1		0		-1		5778																				-6225		-487		-441		-441

		9/18/01		6516		1		0		1		-7254																				-5974		-738		251		-251

		9/19/01		7017		1		0		1		-7254																				-5473		-237		501		501

		9/20/01		7117		1		0		1		-7254																				-5373		-137		100		100

		9/21/01		7067		1		0		1		-7254																				-5423		-187		-50		-50

		9/24/01		7959		0		0		1		-7254																				-4531		705		892		892

		9/25/01		7709		1		0		1		-7254																				-4781		455		-250		-250

		9/26/01		8069		0		0		1		-7254																				-4421		815		360		360

		9/27/01		7939		0		1		1		-7254																				-4551		685		-130		-130

		9/28/01		7849		1		0		-1		8444																				-4641		595		-90		-90

		10/1/01		7899		1		0		1		-7354																				-4591		545		50		-50

		10/2/01		7879		0		1		1		-7354																				-4611		525		-20		-20

		10/3/01		7719		0		0		-1		8084																				-4771		365		-160		-160

		10/4/01		7929		0		1		-1		8084																				-4561		155		210		-210

		10/8/01		7468		0		0		-1		8084																				-5022		616		-461		461

		10/9/01		7668		1		0		-1		8084																				-4822		416		200		-200

		10/10/01		7869		1		0		1		-7654																				-4621		215		201		-201

		10/11/01		8621		0		1		1		-7654																				-3869		967		752		752

		10/12/01		8109		0		0		-1		8564																				-4381		455		-512		-512

		10/15/01		8039		1		0		-1		8564																				-4451		525		-70		70

		10/16/01		8220		0		1		1		-7876																				-4270		344		181		-181

		10/17/01		8410		1		0		-1		8944																				-4080		534		190		190

		10/18/01		8320		1		0		1		-7696																				-4170		624		-90		90

		10/19/01		8320		0		1		1		-7696																				-4170		624		0		0

		10/22/01		8260		1		0		-1		8824																				-4230		564		-60		-60

		10/23/01		8621		1		0		1		-8418																				-3869		203		361		-361

		10/24/01		9152		0		0		1		-8418																				-3338		734		531		531

		10/25/01		9052		0		1		1		-8418																				-3438		634		-100		-100

		10/26/01		8952		0		1		-1		9486																				-3538		534		-100		-100

		10/29/01		8731		1		0		-1		9486																				-3759		755		-221		221

		10/30/01		8691		0		1		1		-7896																				-3799		795		-40		40

		10/31/01		8771		1		0		-1		9646																				-3719		875		80		80

		11/2/01		9012		0		0		1		-8378																				-3478		634		241		-241

		11/5/01		9092		1		0		1		-8378																				-3398		714		80		80

		11/6/01		9272		0		1		1		-8378																				-3218		894		180		180

		11/7/01		9052		1		0		-1		9726																				-3438		674		-220		-220

		11/8/01		9373		0		0		1		-9020																				-3117		353		321		-321

		11/9/01		9383		0		1		1		-9020																				-3107		363		10		10

		11/12/01		9112		1		0		-1		9204																				-3378		92		-271		-271

		11/13/01		9483		0		0		1		-9762																				-3007		-279		371		-371

		11/14/01		9623		0		1		1		-9762																				-2867		-139		140		140

		11/15/01		9363		0		1		-1		8964																				-3127		-399		-260		-260

		11/16/01		9022		0		1		-1		8964																				-3468		-58		-341		341

		11/19/01		9112		0		1		-1		8964																				-3378		-148		90		-90

		11/20/01		8881		0		0		-1		8964																				-3609		83		-231		231

		11/21/01		8771		0		1		-1		8964																				-3719		193		-110		110

		11/22/01		8761		1		0		-1		8964																				-3729		203		-10		10

		11/23/01		8671		1		0		1		-8378																				-3819		293		-90		90

		11/26/01		8821		0		1		1		-8378																				-3669		443		150		150

		11/27/01		8701		0		1		-1		9024																				-3789		323		-120		-120

		11/28/01		8601		0		1		-1		9024																				-3889		423		-100		100

		11/29/01		8450		1		0		-1		9024																				-4040		574		-151		151

		11/30/01		8611		0		1		1		-8198																				-3879		413		161		-161

		12/3/01		8420		0		1		-1		8642																				-4070		222		-191		-191

		12/4/01		8410		1		0		-1		8642																				-4080		232		-10		10

		12/5/01		8771		1		0		1		-8900																				-3719		-129		361		-361

		12/6/01		8972		1		0		1		-8900																				-3518		72		201		201

		12/7/01		9022		0		0		1		-8900																				-3468		122		50		50

		12/10/01		9022		0		1		1		-8900																				-3468		122		0		0

		12/11/01		8791		1		0		-1		8682																				-3699		-109		-231		-231

		12/12/01		9022		0		0		1		-9362																				-3468		-340		231		-231

		12/13/01		9042		0		1		1		-9362																				-3448		-320		20		20

		12/14/01		8921		0		1		-1		8480																				-3569		-441		-121		-121

		12/17/01		8821		0		1		-1		8480																				-3669		-341		-100		100

		12/18/01		8651		0		0		-1		8480																				-3839		-171		-170		170

		12/19/01		8581		1		0		-1		8480																				-3909		-101		-70		70

		12/20/01		8571		0		0		1		-8662																				-3919		-91		-10		10

		12/21/01		8841		0		1		1		-8662																				-3649		179		270		270

		12/27/01		8631		1		0		-1		8600																				-3859		-31		-210		-210

		12/28/01		8821		0		1		1		-9042																				-3669		-221		190		-190

		1/2/02		8741		1		0		-1		8440																				-3749		-301		-80		-80

		1/3/02		9022		1		0		1		-9604																				-3468		-582		281		-281

		1/4/02		9222		1		0		1		-9604																				-3268		-382		200		200

		1/7/02		9373		0		1		1		-9604																				-3117		-231		151		151

		1/8/02		9222		0		1		-1		8840																				-3268		-382		-151		-151

		1/9/02		9112		0		0		-1		8840																				-3378		-272		-110		110

		1/10/02		9032		0		0		-1		8840																				-3458		-192		-80		80

		1/11/02		9092		0		1		-1		8840																				-3398		-252		60		-60

		1/14/02		8931		0		1		-1		8840																				-3559		-91		-161		161

		1/15/02		8871		0		0		-1		8840																				-3619		-31		-60		60

		1/16/02		8851		0		1		-1		8840																				-3639		-11		-20		20

		1/17/02		8821		1		0		-1		8840																				-3669		19		-30		30

		1/18/02		8921		0		1		1		-9002																				-3569		-81		100		-100

		1/21/02		8871		0		1		-1		8740																				-3619		-131		-50		-50

		1/22/02		8821		0		1		-1		8740																				-3669		-81		-50		50

		1/23/02		8771		0		1		-1		8740																				-3719		-31		-50		50

		1/24/02		8671		0		0		-1		8740																				-3819		69		-100		100

		1/25/02		8631		1		0		-1		8740																				-3859		109		-40		40

		1/28/02		8921		1		0		1		-9102																				-3569		-181		290		-290

		1/29/02		9072		0		1		1		-9102																				-3418		-30		151		151

		1/30/02		8761		0		1		-1		8420																				-3729		-341		-311		-311

		1/31/02		8821		0		1		-1		8420																				-3669		-401		60		-60

		2/1/02		8731		0		0		-1		8420																				-3759		-311		-90		90

		2/4/02		8721		0		0		-1		8420																				-3769		-301		-10		10

		2/5/02		8611		1		0		-1		8420																				-3879		-191		-110		110

		2/6/02		8721		0		0		1		-9022																				-3769		-301		110		-110

		2/7/02		8621		0		1		1		-9022																				-3869		-401		-100		-100

		2/8/02		8410		0		1		-1		7798																				-4080		-612		-211		-211

		2/11/02		8460		0		0		-1		7798																				-4030		-662		50		-50

		2/13/02		8410		0		1		-1		7798																				-4080		-612		-50		50

		2/14/02		8140		1		0		-1		7798																				-4350		-342		-270		270

		2/15/02		8260		0		1		1		-8722																				-4230		-462		120		-120

		2/18/02		8029		0		0		-1		7336																				-4461		-693		-231		-231

		2/19/02		8019		0		1		-1		7336																				-4471		-683		-10		10

		2/20/02		7779		0		1		-1		7336																				-4711		-443		-240		240

		2/21/02		7869		0		1		-1		7336																				-4621		-533		90		-90

		2/22/02		7618		0		0		-1		7336																				-4872		-282		-251		251

		2/25/02		7618		0		1		-1		7336																				-4872		-282		0		0

		2/26/02		7638		1		0		-1		7336																				-4852		-302		20		-20

		2/27/02		7839		1		0		1		-8342																				-4651		-503		201		-201

		2/28/02		8019		1		0		1		-8342																				-4471		-323		180		180

		3/1/02		8120		1		0		1		-8342																				-4370		-222		101		101

		3/4/02		8380		1		0		1		-8342																				-4110		38		260		260

		3/5/02		8480		1		0		1		-8342																				-4010		138		100		100

		3/6/02		8581		0		1		1		-8342																				-3909		239		101		101

		3/7/02		8691		1		0		-1		9040																				-3799		349		110		110

		3/8/02		8741		1		0		1		-8442																				-3749		299		50		-50

		3/11/02		8911		1		0		1		-8442																				-3579		469		170		170

		3/12/02		8962		0		0		1		-8442																				-3528		520		51		51

		3/13/02		8901		0		1		1		-8442																				-3589		459		-61		-61

		3/14/02		8631		0		0		-1		8820																				-3859		189		-270		-270

		3/15/02		8571		1		0		-1		8820																				-3919		249		-60		60

		3/18/02		8821		0		0		1		-8822																				-3669		-1		250		-250

		3/19/02		8861		1		0		1		-8822																				-3629		39		40		40

		3/20/02		8861		0		1		1		-8822																				-3629		39		0		0

		3/21/02		8561		0		1		-1		8300																				-3929		-261		-300		-300

		3/22/02		8510		1		0		-1		8300																				-3980		-210		-51		51

		3/25/02		8591		0		1		1		-8882																				-3899		-291		81		-81

		3/26/02		8460		0		0		-1		8038																				-4030		-422		-131		-131

		3/27/02		8430		1		0		-1		8038																				-4060		-392		-30		30

		3/28/02		8531		0		0		1		-9024																				-3959		-493		101		-101

		4/2/02		8611		0		1		1		-9024																				-3879		-413		80		80

		4/3/02		8210		0		0		-1		7396																				-4280		-814		-401		-401

		4/4/02		8200		0		0		-1		7396																				-4290		-804		-10		10

		4/5/02		8270		0		1		-1		7396																				-4220		-874		70		-70

		4/8/02		8200		0		0		-1		7396																				-4290		-804		-70		70

		4/9/02		8280		1		0		-1		7396																				-4210		-884		80		-80

		4/10/02		8420		1		0		1		-9444																				-4070		-1024		140		-140

		4/11/02		8561		0		1		1		-9444																				-3929		-883		141		141

		4/12/02		8260		0		0		-1		7076																				-4230		-1184		-301		-301

		4/15/02		8320		0		0		-1		7076																				-4170		-1244		60		-60

		4/16/02		8400		1		0		-1		7076																				-4090		-1324		80		-80

		4/17/02		8581		0		0		1		-10086																				-3909		-1505		181		-181

		4/18/02		8500		0		1		1		-10086																				-3990		-1586		-81		-81

		4/19/02		8571		0		0		-1		7056																				-3919		-1515		71		71

		4/22/02		8510		0		1		-1		7056																				-3980		-1454		-61		61

		4/23/02		8460		1		0		-1		7056																				-4030		-1404		-50		50

		4/24/02		8450		0		0		1		-9844																				-4040		-1394		-10		10

		4/26/02		8420		0		1		1		-9844																				-4070		-1424		-30		-30

		4/29/02		8250		1		0		-1		6656																				-4240		-1594		-170		-170

		4/30/02		8320		0		1		1		-9984																				-4170		-1664		70		-70

		5/2/02		8190		0		1		-1		6396																				-4300		-1794		-130		-130

		5/3/02		7709		0		0		-1		6396																				-4781		-1313		-481		481

		5/6/02		7749		0		1		-1		6396																				-4741		-1353		40		-40

		5/7/02		7618		0		0		-1		6396																				-4872		-1222		-131		131

		5/8/02		7638		1		0		-1		6396																				-4852		-1242		20		-20

		5/9/02		7889		0		1		1		-9382																				-4601		-1493		251		-251

		5/10/02		7648		0		1		-1		5914																				-4842		-1734		-241		-241

		5/13/02		7378		0		0		-1		5914																				-5112		-1464		-270		270

		5/14/02		7498		0		0		-1		5914																				-4992		-1584		120		-120

		5/15/02		7468		0		0		-1		5914																				-5022		-1554		-30		30

		5/16/02		7488		1		0		-1		5914																				-5002		-1574		20		-20

		5/17/02		7688		0		0		1		-9462																				-4802		-1774		200		-200

		5/20/02		7709		0		0		1		-9462																				-4781		-1753		21		21

		5/21/02		7648		1		0		1		-9462																				-4842		-1814		-61		-61

		5/22/02		7719		0		0		1		-9462																				-4771		-1743		71		71

		5/23/02		7688		0		0		1		-9462																				-4802		-1774		-31		-31

		5/24/02		7618		1		0		1		-9462																				-4872		-1844		-70		-70

		5/27/02		7769		0		1		1		-9462																				-4721		-1693		151		151

		5/28/02		7819		0		0		-1		6176																				-4671		-1643		50		50

		5/29/02		7769		0		0		-1		6176																				-4721		-1593		-50		50

		5/31/02		7648		1		0		-1		6176																				-4842		-1472		-121		121

		6/3/02		7789		1		0		1		-9402																				-4701		-1613		141		-141

		6/4/02		7759		0		1		1		-9402																				-4731		-1643		-30		-30

		6/5/02		7668		0		1		-1		5934																				-4822		-1734		-91		-91

		6/6/02		7608		0		1		-1		5934																				-4882		-1674		-60		60

		6/7/02		7117		0		0		-1		5934																				-5373		-1183		-491		491

		6/11/02		7127		0		0		-1		5934																				-5363		-1193		10		-10

		6/12/02		7077		0		1		-1		5934																				-5413		-1143		-50		50

		6/13/02		7087		0		1		-1		5934																				-5403		-1153		10		-10

		6/14/02		6726		0		1		-1		5934																				-5764		-792		-361		361

		6/17/02		6616		1		0		-1		5934																				-5874		-682		-110		110

		6/18/02		6877		1		0		1		-7820																				-5613		-943		261		-261

		6/19/02		6726		1		0		1		-7820																				-5764		-1094		-151		-151

		6/20/02		6957		0		0		1		-7820																				-5533		-863		231		231

		6/21/02		6957		1		0		0		-863																				-5533		-863		0		0
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