Risk Analysis: F


Summary


Ford is one of the world’s leading automobile manufacturers.  The point of this analysis is to define F’s risk in the form of ( [beta].  Our analysis will look towards index data as well as towards raw daily and monthly figures in an attempt to find a “true” beta.  Since beta is basically a controversial valuation, which changes values with a change in observable data and the serving bench mark data, our generated beta simply serves to contest the ones developed by Bridge/Telerate.  During our analysis we will present you with both graphical and statistical backing.

Historical Insight
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As mentioned, the beta of the stock is determined on the benchmark data. The graph above plots the performance of Ford Motor Company against the NYSE Composite Index.  F has been increasing dramatically over the decade represented by the graph.  It has been growing at a rate faster then the NYSE and it has also been more volatile in its heading.  From 1992 to 1998, the trend has been strictly on the incline.  From 1992 to 1996, the stock outperformed the market index growth.  Since regression analysis is inherently dependent on historic data, this graph brings us to the point in which we are interested and briefs us on the developments of F’s current position.  

Not that easy to see from the graph what you claim, i.e. that Ford is more volatile than the index.  Also, you might be better off plotting changes in the index vs. changes in F, if you want to show the relationship.

Statistical Analysis


Looking at the daily returns of F through a period of Dec 30, 1997 to Dec 29, 2000 we obtain a large enough sample, 768 observations, to get a normal distribution of data (bell curve).
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If you want your figures to be easy to read, use no more than three places after the decimal.  Is there really a point to the right column?

The daily returns were valued using the formula: 

Return = (Price t – Pricet-1+ Dividends t) / Price t-1
The graph above is a representation of our data set from the daily returns (F).  The Standard Deviation of these returns is significantly higher then the returns on both the NYSE index and the Wilshire 5000 TMI.  

	12/1997 – 12/2000

Daily
	F
	NYSE
	Wilshire 5000 

TMI

	Standard Deviation:
	0.02498
	0.01087
	0.01284


It isn’t that surprising that F has a greater standard deviation, because Ford is an individual stock, while NYSE and TMW are indexes, i.e. portfolios which are necessarily more diversified.

Daily measures produce “noise.”  Ford stock’s trading volume isn’t stable day to day, so we expect the returns to differ from the average more than a market index, this same noise biases all betas towards 1.


What is this overstrike business?  What is supposed to mean?  

The noise does not bias beta  either up or down.  Construct for yourself stocks with the same beta but with greater or less noise.

You can’t willy-nilly through out data, not for the reasons you lay out.

Statistical Analysis ( Regression ( R2
In our regression of the daily returns (F) with the daily returns NYSE Composite we obtained these results:

	Regression Statistics

	Multiple R
	0.479070607

	R Square
	0.229508646

	Adjusted R Square
	0.228489478

	Standard Error
	0.021939018

	Observations
	758


The R Squared measures the proportion of the variance of the dependent variable (F) that can be explained by the independent variable ($NYA.X).  In the sense of F being regressed against $NYA.X, the R2 represents the percentage of the return on F that can be explained by the movements of the index.  In our example only 23% of the risk comes from market sources (market being represented by NYSE Composite), leaving 77% (1-R2) diversifiable, firm-specific risk.  

Since we previously stated that daily regressions produce noise, we then have to look at data with fewer observations.  Monthly closing prices seem to portray a better picture of the stocks performance when matched up to a benchmark.  Doing two regressions, one for the period 1995-1997 and the other for the period 1997 – 2000 we obtained the results of F regressed against both the NYSE Composite and the Wilshire 5000 TMI.

Monthly data is better only in that there is less of a problem of non-synchronicity of observations.

	F vs NYSE 1995 –1997
	
	F vs NYSE 1998 –2000

	Regression Statistics
	
	Regression Statistics

	Multiple R
	0.288531588
	
	Multiple R
	0.675585674

	R Square
	0.083250477
	
	R Square
	0.456416002

	Adjusted R Square
	0.056287256
	
	Adjusted R Square
	0.440428238

	Standard Error
	0.053249971
	
	Standard Error
	0.074665798

	Observations
	36
	
	Observations
	36


As can be seen from the above F vs NYSE monthly data, the R2 from the period 1998 – 2000 is higher then the one from 1995-1997.  This shows us that 46% of the risk is explained by market forces while in the previous data set only 8.3% of the risk was explained my market forces.  

Remember what idiosyncratic risk means; can you use information about Ford to explain this R-squared  difference?



	F vs TMI 1995 –1997
	
	F vs TMI 1998 –2000

	Regression Statistics
	
	Regression Statistics

	Multiple R
	0.311176176
	
	Multiple R
	0.507942291

	R Square
	0.096830612
	
	R Square
	0.258005371

	Adjusted R Square
	0.070266807
	
	Adjusted R Square
	0.236181999

	Standard Error
	0.052854094
	
	Standard Error
	0.087234598

	Observations
	36
	
	Observations
	36


From the above F vs Wilshire 5000 Total Market Index monthly data we observe a rather low R2 leaving a lot of diversifiable risk for a portfolio manager.  Again the difference between the NYSE index and the TMI would be explained by the difference in the asset composition of the two markets.  The standard error is similar due to the same number of observations used.

Now depending on what base you look at, the R2 is seen differently. Due to the dynamic nature of Ford we should look at the later years for our analysis.  If we go by the NYSE index, for the period 1998-2000, the R2 is 46% which is rather large.  An investor will only be able to diversify away 54% of the firm-specific risk.  However, if we look at the TMI, which arguably makes up a better representative of the total market, the R2 is 26% that gives an investor a lot of diversifiable risk.  This choice is further complicated by the risk/return desire.  CAPM only compensates market risk (macro risk).  So based on the benchmark we use we come up with varying risk distribution, and thereby different levels of risk compensation.  The benchmark to be chosen should best suite the goal and the portfolio analysis of the investor.

Statistical Analysis ( Regression ( Beta Estimation


Since we are literally making a linear relationship between the dependent [F] and the independent variable(s) [market indexes], the slope of the regression corresponds to the beta [(]of the stock, and measures the riskiness of the stock.  The closer the beta is to 1, the closer it resembles the market volatility.   

This is also not true.  Again do the exercise I suggested above.

Beta is the foundation of CAPM reward system; the higher the (, the higher the return (conceptually).


In our monthly regression Ford Motor Company’s Beta:

	Derive Beta* vs Bridge 
	F vs NYSE Composite

Group Regression
	F vs NYSE Composite

Bridge
	Wilshire 5000 TMI

Group Regression
	Wilshire 5000 TMI

Bridge

	Monthly
	
	
	
	
	

	
	1995-1997
	0.53052
	1.117
	0.545975316

	1.105

	
	
	
	
	
	

	
	1998 - 2000
	1.45438
	1.191
	0.94446
	1.060

	Daily 
	
	
	
	
	

	
	1998 - 2000
	1.10076
	0.832
	0.82593
	0.526


* Our betas were derived using MS Excel 7.0 Analysis Tool Pack.  The data provided was raw data adjusted for dividends paid.
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As you can see the stock outperformed the NYSE Composite index from 1997-2000.  The higher returns would usually be attributed to the higher beta. That is, if we believe in market efficiency.  Our derived ( 1.45, from the period 1998-2000, is representative of that fact. Bridge/Telerate might be using some sort of smoothing or omission of dividends in its measures of the (, which will deviate its results from our attained betas.  Since we don’t know how exactly Bridge calculates its betas, we have to speculate, and since our betas were derived from the raw source we use our betas for this analysis

Bridge does not use any kind of smoothing.  Bridge betas are just regressions betas, as you can see from the Bridge beta screen.

Higher returns correspond to higher betas only ex-ante.  Further, this is true only if the expected return for the market, riskfree rates, etc. are all the same.


At the source of the differentiation is the fact that the different markets use different assets to measure risk.  Our analysis is based on NYSE, which is comprised of ~3000 companies, and on TMI, which is comprised of 5000 companies.  Another issue might be that the TMI seems to use more observations in the same time period.  Even though this is immaterial in value, for a correlation to hold the observations of the dependant variable must be consistent with those of the independent variable.  We can argue that the beta of the Wilshire 5000 is a better representative of the market due to Wilshire’s sheer size.  However, we can also say that NYSE would be a better comparison, since we are evaluating our stock on the performance of its peers, and the NYSE composite is made up of stocks based on given parameters/criteria.   To choose a particular beta we would have to ask several questions…

1. Are we diversifying out of the NYSE Composite market?

· If we were, then the Wilshire would be a better benchmark.  However, more stocks would not necessarily mean more diversification.  Adding universal assets such as gold, real estate, and diversifying through international markets, would further, decrease diversifiable risk.

· If not, then I would stick with the beta generated by F vs NYSE 1998-2000 monthly, strictly because NYSE would be our benchmark, and basing it on an irrelevant market measure would just derive erroneous betas.

2. Is the time period a good representative of the current position of the firm?

· Longer time periods provide more data.  However, firms tend to change their business composition, as well as their funding structure, management, and other major business implications, as time elapses.  As a result, the beta derive from the past may not signify the current position of the firm.

Good

3. Do the period frequencies provide a good data source?

· Daily, Weekly, Yearly… the longer the periods (monthly instead of daily) the more “noise” can be reduced.  However we have to choose with care because a decrease in observable data will lead to a higher error in estimation.

This last two points introduce our interest in the Standard Error of beta coefficients, because as the firm changes the amount of data might not be sufficient enough for accurate estimation.

Statistical Analysis ( Regression ( Standard Error


The standard error of the estimated coefficient indicated the degree of our confidence in the coefficient estimate.  The lower the standard error, obviously the closer is the estimation to the true value.  

	F vs NYSE monthly '95-'97
	F vs NYSE monthly '98-'00

	Beta
	0.53051565
	Beta
	1.454384941

	t Stat
	1.757144504
	t Stat
	5.343017028

	Standard Error
	0.301919193
	Standard Error
	0.27220294


The standard errors serve as the estimated standard deviation of the probability distribution of the beta.  With these standard errors, we can deviate from the estimated beta by a lot (beta = beta +- standard error), which is not a good sign.  The standard error is high due to the few observable periods.   Our T-Statistics are rather strong, defined by the low p value, so we can say that the coefficients are good representatives given the data set, however for our precise risk measure, our standard error is very high.

	F vs TMI monthly '95-'97
	F vs TMI monthly '98-'00

	Beta
	0.545975316

	Beta
	0.944456745

	t Stat
	1.909242939

	t Stat
	3.438376665

	Standard Error
	0.285964297

	Standard Error
	0.274681001


Again the t-statistics verify the coefficient validity.  During ’98 - ’00 the standard error is high once again.   The beta is lower however, which might be expected due to an increased size of the TMI.    

Remember the beta is a relative measure!  Increasing or decreasing the size of the index won’t automatically change the beta.

Again we have to be objective in choosing our beta just based on the market size.  If our portfolio consists of only NYSE stocks, a beta to look for would be one that pertains to the NYSE regression.   

	F vs NYSE daily '97-'00
	F vs TMI daily ’97 – ’00

	Beta
	1.100756214
	Beta
	0.825925833

	t Stat
	15.0064007
	t Stat
	12.89115807

	Standard Error
	0.073352447
	Standard Error
	0.064069173


Here, the standard errors are lower due to an increase in observable data.  The t-statistics are significant as well.  However, we must consider the fact that daily price fluctuations and volume volatility would lead to an exaggerated beta at times of heavy trading and an understated one in times of market inactivity.

Statistical Analysis ( Regression ( Performance (Jansen’s Alpha)

aj - Rf (1-)

	F vs NYSE monthly ’98 -’00

	Intercept
	0.003240772

	Beta
	1.454384941


The intercept of the regression enables us to compare the company’s actual performance with its expected performance Rf (1 – B) during the specified period. The expected performance, with a 
5.04% APR Rf rate (average of 3 monthT-bills) in the period from 1998 to 2000, is 

Monthly rate was obtained by dividing the APR by 12


Rf (1 – B) = 0.0042 (1 – 1.45) = 0.0042 (-0.45) = -.189
Performance = .00324 – (-.189) = .0019 or .19% better performance than expected

In annual terms this would yield (1+.0019)12 = 8.25%
Since we previously decided to go with monthly return data, our Rf should be a monthly rate as well.  We figured that the 3-month rate would be more appropriate then the one-month rate because it would be more dynamic due to the higher liquidity in the marketplace.

Conclusion

This was a pain in the ass.

Well, better you than me, I suppose.  Although, you might have got more if you’d come to me for help more than you did.  On the other hand, no other group came to me more than you did.

Other comments:

I see that you did a regression of NYSE against Wilshire.  What was the point of that?  You didn’t even mention it in the results.

I saw almost nothing in terms of the fundamental characteristics of the firm and its computed beta.

9 out of 10
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Daily

		Ford Stock Price						NYSE Composite						Wilshire 5000 TM Index						Bin		Frequency

		Date		Last		Returns		Date		Last		Returns		Date		Last		Returns		-0.0780201342		1

		29Dec1997		17.36				29Dec1997		501.49				29Dec1997		9119.2				-0.0714713183		0

		30Dec1997		18.09		4.21%		30Dec1997		510.28		1.75%		30Dec1997		9278.4		1.75%		-0.0649225023		3

		31Dec1997		17.92		-0.94%		31Dec1997		511.19		0.18%		31Dec1997		9298.2		0.21%		-0.0583736864		4

		02Jan1998		17.83		-0.50%		02Jan1998		512.15		0.19%		02Jan1998		9327.7		0.32%		-0.0518248704		8

		05Jan1998		17.91		0.45%		05Jan1998		512.77		0.12%		05Jan1998		9345.3		0.19%		-0.0452760545		8

		06Jan1998		17.61		-1.68%		06Jan1998		507.33		-1.06%		06Jan1998		9248.5		-1.04%		-0.0387272386		17

		07Jan1998		17.41		-1.14%		07Jan1998		506.18		-0.23%		07Jan1998		9213.1		-0.38%		-0.0321784226		23

		08Jan1998		16.64		-4.42%		08Jan1998		501.64		-0.90%		08Jan1998		9141.1		-0.78%		-0.0256296067		28

		09Jan1998		16.25		-2.34%		09Jan1998		487.47		-2.82%		09Jan1998		8875.5		-2.91%		-0.0190807907		39

		12Jan1998		16.72		2.89%		12Jan1998		491.61		0.85%		12Jan1998		8938.6		0.71%		-0.0125319748		70

		13Jan1998		17.41		4.13%		13Jan1998		497.75		1.25%		13Jan1998		9066.1		1.43%		-0.0059831588		92

		14Jan1998		17.91		2.87%		14Jan1998		501.35		0.72%		14Jan1998		9131.3		0.72%		0.0005656571		99

		15Jan1998		17.95		0.22%		15Jan1998		497.95		-0.68%		15Jan1998		9079.8		-0.56%		0.0071144731		92

		16Jan1998		18.09		0.78%		16Jan1998		503.67		1.15%		16Jan1998		9182.4		1.13%		0.013663289		72

		20Jan1998		17.95		-0.77%		20Jan1998		511.92		1.64%		20Jan1998		9331.6		1.62%		0.020212105		63

		21Jan1998		18.2		1.39%		21Jan1998		507.9		-0.79%		21Jan1998		9266.1		-0.70%		0.0267609209		46

		22Jan1998		18		-1.10%		22Jan1998		503.79		-0.81%		22Jan1998		9196.8		-0.75%		0.0333097369		30

		23Jan1998		17.72		-1.56%		23Jan1998		500.68		-0.62%		23Jan1998		9146.4		-0.55%		0.0398585528		23

		26Jan1998		17.83		0.62%		26Jan1998		500.28		-0.08%		26Jan1998		9123.3		-0.25%		0.0464073687		14

		27Jan1998		18.41		3.25%		27Jan1998		505.2		0.98%		27Jan1998		9216		1.02%		0.0529561847		5

		28Jan1998		18.44		0.16%		28Jan1998		509.22		0.80%		28Jan1998		9305.6		0.97%		0.0595050006		5

		29Jan1998		18.75		1.68%		29Jan1998		513.13		0.77%		29Jan1998		9372.5		0.72%		0.0660538166		4

		30Jan1998		18.83		0.43%		30Jan1998		510.63		-0.49%		30Jan1998		9340.8		-0.34%		0.0726026325		1

		02Feb1998		19.16		1.75%		02Feb1998		520.72		1.98%		02Feb1998		9524.3		1.96%		0.0791514485		5

		03Feb1998		19.01		-0.78%		03Feb1998		523		0.44%		03Feb1998		9565.6		0.43%		0.0857002644		2

		04Feb1998		18.95		-0.32%		04Feb1998		523.58		0.11%		04Feb1998		9592.8		0.28%		0.0922490804		0

		05Feb1998		18.48		-2.48%		05Feb1998		522.97		-0.12%		05Feb1998		9581.9		-0.11%		More		4

		06Feb1998		19		2.81%		06Feb1998		526.31		0.64%		06Feb1998		9646.7		0.68%

		09Feb1998		19.44		2.32%		09Feb1998		525.97		-0.06%		09Feb1998		9641.8		-0.05%

		10Feb1998		19.48		0.21%		10Feb1998		529.96		0.76%		10Feb1998		9721.4		0.83%

		11Feb1998		19.58		0.51%		11Feb1998		530.75		0.15%		11Feb1998		9732		0.11%

		12Feb1998		19.84		1.33%		12Feb1998		532.61		0.35%		12Feb1998		9765.8		0.35%

		13Feb1998		19.81		-0.15%		13Feb1998		531.28		-0.25%		13Feb1998		9747.1		-0.19%

		17Feb1998		20.3		2.47%		17Feb1998		532.79		0.28%		17Feb1998		9764.2		0.18%

		18Feb1998		20.08		-1.08%		18Feb1998		537.23		0.83%		18Feb1998		9842.1		0.80%

		19Feb1998		20.08		0.00%		19Feb1998		535.01		-0.41%		19Feb1998		9819.7		-0.23%

		20Feb1998		20.41		1.64%		20Feb1998		537.49		0.46%		20Feb1998		9858.6		0.40%

		23Feb1998		20.42		0.05%		23Feb1998		538.41		0.17%		23Feb1998		9895.6		0.38%

		24Feb1998		20.17		-1.22%		24Feb1998		534.82		-0.67%		24Feb1998		9834.4		-0.62%

		25Feb1998		20.51		1.69%		25Feb1998		540.38		1.04%		25Feb1998		9941.8		1.09%

		26Feb1998		20.5		-0.05%		26Feb1998		543.39		0.56%		26Feb1998		9999.6		0.58%

		27Feb1998		20.89		1.90%		27Feb1998		544.26		0.16%		27Feb1998		10006.4		0.07%

		02Mar1998		20.98		0.43%		02Mar1998		544.63		0.07%		02Mar1998		10000.6		-0.06%

		03Mar1998		21.76		3.72%		03Mar1998		546.89		0.41%		03Mar1998		10025.1		0.24%

		04Mar1998		21.5		-1.19%		04Mar1998		544.46		-0.44%		04Mar1998		9995.4		-0.30%

		05Mar1998		21.37		-0.60%		05Mar1998		540.31		-0.76%		05Mar1998		9875		-1.20%

		06Mar1998		22.12		3.51%		06Mar1998		549.64		1.73%		06Mar1998		10065.9		1.93%

		09Mar1998		21.91		-0.95%		09Mar1998		549.44		-0.04%		09Mar1998		10032.4		-0.33%

		10Mar1998		22.2		1.32%		10Mar1998		555		1.01%		10Mar1998		10140.4		1.08%

		11Mar1998		21.81		-1.76%		11Mar1998		557.3		0.41%		11Mar1998		10182.1		0.41%

		12Mar1998		21.19		-2.84%		12Mar1998		557.9		0.11%		12Mar1998		10202.6		0.20%

		13Mar1998		21.89		3.30%		13Mar1998		557.17		-0.13%		13Mar1998		10197.2		-0.05%

		16Mar1998		22.23		1.55%		16Mar1998		561.94		0.86%		16Mar1998		10283.9		0.85%

		17Mar1998		22.62		1.75%		17Mar1998		563.09		0.20%		17Mar1998		10292.8		0.09%

		18Mar1998		22.72		0.44%		18Mar1998		565.62		0.45%		18Mar1998		10342.9		0.49%

		19Mar1998		23.05		1.45%		19Mar1998		567.38		0.31%		19Mar1998		10385.1		0.41%

		20Mar1998		23.48		1.87%		20Mar1998		572.61		0.92%		20Mar1998		10455.9		0.68%

		23Mar1998		23.28		-0.85%		23Mar1998		570.54		-0.36%		23Mar1998		10424.4		-0.30%

		24Mar1998		23.45		0.73%		24Mar1998		574.96		0.77%		24Mar1998		10507.2		0.79%

		25Mar1998		23.42		-0.13%		25Mar1998		572.76		-0.38%		25Mar1998		10487.8		-0.18%

		26Mar1998		23.83		1.75%		26Mar1998		572.21		-0.10%		26Mar1998		10482.2		-0.05%

		27Mar1998		24.03		0.84%		27Mar1998		569.8		-0.42%		27Mar1998		10443.1		-0.37%

		30Mar1998		23.64		-1.62%		30Mar1998		568.89		-0.16%		30Mar1998		10423.2		-0.19%

		31Mar1998		23.94		1.27%		31Mar1998		572.78		0.68%		31Mar1998		10494.7		0.69%

		01Apr1998		23.56		-1.59%		01Apr1998		576.41		0.63%		01Apr1998		10562.8		0.65%

		02Apr1998		23.39		-0.72%		02Apr1998		582.04		0.98%		02Apr1998		10652.8		0.85%

		03Apr1998		24.09		2.99%		03Apr1998		583.08		0.18%		03Apr1998		10671.6		0.18%

		06Apr1998		24.03		-0.25%		06Apr1998		583.17		0.02%		06Apr1998		10653.9		-0.17%

		07Apr1998		24.19		0.67%		07Apr1998		577.75		-0.93%		07Apr1998		10536.7		-1.10%

		08Apr1998		24.59		1.65%		08Apr1998		573.68		-0.70%		08Apr1998		10486.7		-0.47%

		09Apr1998		25.91		5.37%		09Apr1998		578.35		0.81%		09Apr1998		10571.2		0.81%

		13Apr1998		26.58		2.59%		13Apr1998		577.77		-0.10%		13Apr1998		10567.5		-0.04%

		14Apr1998		27.16		2.18%		14Apr1998		581.31		0.61%		14Apr1998		10641.2		0.70%

		15Apr1998		27.58		1.55%		15Apr1998		582.77		0.25%		15Apr1998		10683.8		0.40%

		16Apr1998		27.47		-0.40%		16Apr1998		576.91		-1.01%		16Apr1998		10590.5		-0.87%

		17Apr1998		26.98		-1.78%		17Apr1998		584.11		1.25%		17Apr1998		10707.6		1.11%

		20Apr1998		26.19		-2.93%		20Apr1998		584.01		-0.02%		20Apr1998		10728.2		0.19%

		21Apr1998		26.3		0.42%		21Apr1998		584.8		0.14%		21Apr1998		10756.6		0.26%

		22Apr1998		26.22		-0.30%		22Apr1998		585.62		0.14%		22Apr1998		10782.8		0.24%

		23Apr1998		25.33		-3.39%		23Apr1998		580.55		-0.87%		23Apr1998		10673.9		-1.01%

		24Apr1998		25.12		-0.83%		24Apr1998		574.47		-1.05%		24Apr1998		10565		-1.02%

		27Apr1998		24.81		-1.23%		27Apr1998		563.05		-1.99%		27Apr1998		10345.5		-2.08%

		28Apr1998		24.76		-0.20%		28Apr1998		563.56		0.09%		28Apr1998		10364.4		0.18%

		29Apr1998		25.22		1.86%		29Apr1998		568.3		0.84%		29Apr1998		10455.7		0.88%

		30Apr1998		25.33		0.44%		30Apr1998		577.37		1.60%		30Apr1998		10609.6		1.47%

		01May1998		25.87		2.13%		01May1998		581.91		0.79%		01May1998		10682.5		0.69%

		04May1998		25.78		-0.35%		04May1998		582.73		0.14%		04May1998		10692.7		0.10%

		05May1998		25.36		-1.63%		05May1998		579.75		-0.51%		05May1998		10634.3		-0.55%

		06May1998		25.3		-0.24%		06May1998		574.57		-0.89%		06May1998		10548.4		-0.81%

		07May1998		25.22		-0.32%		07May1998		570.22		-0.76%		07May1998		10459.4		-0.84%

		08May1998		25.33		0.44%		08May1998		575.72		0.96%		08May1998		10572.9		1.09%

		11May1998		24.87		-1.82%		11May1998		575.27		-0.08%		11May1998		10548.6		-0.23%

		12May1998		25.3		1.73%		12May1998		578.28		0.52%		12May1998		10602.7		0.51%

		13May1998		26.64		5.30%		13May1998		579.2		0.16%		13May1998		10622.5		0.19%

		14May1998		26.84		0.75%		14May1998		578.31		-0.15%		14May1998		10617.3		-0.05%

		15May1998		26.5		-1.27%		15May1998		574.4		-0.68%		15May1998		10537		-0.76%

		18May1998		25.98		-1.96%		18May1998		572.08		-0.40%		18May1998		10485.7		-0.49%

		19May1998		26.3		1.23%		19May1998		573.92		0.32%		19May1998		10534		0.46%

		20May1998		27.22		3.50%		20May1998		578.63		0.82%		20May1998		10588		0.51%

		21May1998		28.26		3.82%		21May1998		576.9		-0.30%		21May1998		10544.7		-0.41%

		22May1998		28.19		-0.25%		22May1998		574.78		-0.37%		22May1998		10497.7		-0.45%

		26May1998		28.75		1.99%		26May1998		566.26		-1.48%		26May1998		10341.5		-1.49%

		27May1998		28.75		0.00%		27May1998		563.93		-0.41%		27May1998		10304.1		-0.36%

		28May1998		28.78		0.10%		28May1998		567.1		0.56%		28May1998		10362		0.56%

		29May1998		28.67		-0.38%		29May1998		565.28		-0.32%		29May1998		10314.2		-0.46%

		01Jun1998		29.23		1.95%		01Jun1998		565.14		-0.02%		01Jun1998		10279.9		-0.33%

		02Jun1998		31.5		7.77%		02Jun1998		565.35		0.04%		02Jun1998		10300.8		0.20%

		03Jun1998		30.75		-2.38%		03Jun1998		561.43		-0.69%		03Jun1998		10225.6		-0.73%

		04Jun1998		30.47		-0.91%		04Jun1998		566.35		0.88%		04Jun1998		10325.2		0.97%

		05Jun1998		30.53		0.20%		05Jun1998		575.37		1.59%		05Jun1998		10472.9		1.43%

		08Jun1998		30.81		0.92%		08Jun1998		576.82		0.25%		08Jun1998		10501.1		0.27%

		09Jun1998		30.47		-1.10%		09Jun1998		577.5		0.12%		09Jun1998		10527.4		0.25%

		10Jun1998		30.16		-1.02%		10Jun1998		574.37		-0.54%		10Jun1998		10454.9		-0.69%

		11Jun1998		29.12		-3.45%		11Jun1998		565.5		-1.54%		11Jun1998		10300.7		-1.47%

		12Jun1998		28.87		-0.86%		12Jun1998		566.67		0.21%		12Jun1998		10316.2		0.15%

		15Jun1998		28.58		-1.00%		15Jun1998		554.89		-2.08%		15Jun1998		10105.4		-2.04%

		16Jun1998		28.75		0.59%		16Jun1998		558.92		0.73%		16Jun1998		10214.1		1.08%

		17Jun1998		29.95		4.17%		17Jun1998		568.65		1.74%		17Jun1998		10387		1.69%

		18Jun1998		30.12		0.57%		18Jun1998		567.49		-0.20%		18Jun1998		10363.5		-0.23%

		19Jun1998		30.44		1.06%		19Jun1998		563.92		-0.63%		19Jun1998		10325.9		-0.36%

		22Jun1998		30.89		1.48%		22Jun1998		564.88		0.17%		22Jun1998		10365.4		0.38%

		23Jun1998		31.58		2.23%		23Jun1998		571.63		1.19%		23Jun1998		10502.8		1.33%

		24Jun1998		31.81		0.73%		24Jun1998		577.18		0.97%		24Jun1998		10621		1.13%

		25Jun1998		32.12		0.97%		25Jun1998		576.14		-0.18%		25Jun1998		10592		-0.27%

		26Jun1998		32.37		0.78%		26Jun1998		577.53		0.24%		26Jun1998		10617.7		0.24%

		29Jun1998		32.17		-0.62%		29Jun1998		580.17		0.46%		29Jun1998		10681.5		0.60%

		30Jun1998		32.61		1.37%		30Jun1998		578.73		-0.25%		30Jun1998		10663.6		-0.17%

		01Jul1998		32.26		-1.07%		01Jul1998		585.6		1.19%		01Jul1998		10786.8		1.16%

		02Jul1998		31.98		-0.87%		02Jul1998		585.8		0.03%		02Jul1998		10764.7		-0.20%

		06Jul1998		33.03		3.28%		06Jul1998		590.82		0.86%		06Jul1998		10855.8		0.85%

		07Jul1998		32.47		-1.70%		07Jul1998		589.76		-0.18%		07Jul1998		10839.1		-0.15%

		08Jul1998		32.86		1.20%		08Jul1998		594.35		0.78%		08Jul1998		10936.9		0.90%

		09Jul1998		32.61		-0.76%		09Jul1998		590.23		-0.69%		09Jul1998		10879.9		-0.52%

		10Jul1998		31.98		-1.93%		10Jul1998		592.18		0.33%		10Jul1998		10916.2		0.33%

		13Jul1998		32.86		2.75%		13Jul1998		591.42		-0.13%		13Jul1998		10929.3		0.12%

		14Jul1998		33.45		1.80%		14Jul1998		597.61		1.05%		14Jul1998		11024.4		0.87%

		15Jul1998		32.89		-1.67%		15Jul1998		595.49		-0.35%		15Jul1998		11014.6		-0.09%

		16Jul1998		33.03		0.43%		16Jul1998		599.99		0.76%		16Jul1998		11086.7		0.65%

		17Jul1998		32.55		-1.45%		17Jul1998		600.75		0.13%		17Jul1998		11106.1		0.17%

		20Jul1998		31.92		-1.94%		20Jul1998		599.21		-0.26%		20Jul1998		11091.3		-0.13%

		21Jul1998		32.34		1.32%		21Jul1998		590.67		-1.43%		21Jul1998		10929.8		-1.46%

		22Jul1998		33.2		2.66%		22Jul1998		588.81		-0.31%		22Jul1998		10883.2		-0.43%

		23Jul1998		32.26		-2.83%		23Jul1998		576.68		-2.06%		23Jul1998		10672.3		-1.94%

		24Jul1998		31.86		-1.24%		24Jul1998		576.32		-0.06%		24Jul1998		10659.9		-0.12%

		27Jul1998		32.66		2.51%		27Jul1998		577.43		0.19%		27Jul1998		10670.3		0.10%

		28Jul1998		32.78		0.37%		28Jul1998		569.49		-1.38%		28Jul1998		10515.1		-1.45%

		29Jul1998		31.86		-2.81%		29Jul1998		567.42		-0.36%		29Jul1998		10469.4		-0.43%

		30Jul1998		33.58		5.40%		30Jul1998		575.26		1.38%		30Jul1998		10622.2		1.46%

		31Jul1998		31.5		-6.19%		31Jul1998		565.27		-1.74%		31Jul1998		10420.3		-1.90%

		03Aug1998		31.37		-0.41%		03Aug1998		560.89		-0.77%		03Aug1998		10334.2		-0.83%

		04Aug1998		29.67		-5.42%		04Aug1998		541.36		-3.48%		04Aug1998		9971.5		-3.51%

		05Aug1998		29.98		1.04%		05Aug1998		544.01		0.49%		05Aug1998		10008.2		0.37%

		06Aug1998		29.61		-1.23%		06Aug1998		547.8		0.70%		06Aug1998		10112.7		1.04%

		07Aug1998		28.81		-2.70%		07Aug1998		549.5		0.31%		07Aug1998		10165.9		0.53%

		10Aug1998		28.75		-0.21%		10Aug1998		545.72		-0.69%		10Aug1998		10102.6		-0.62%

		11Aug1998		28.01		-2.57%		11Aug1998		537.95		-1.42%		11Aug1998		9942.6		-1.58%

		12Aug1998		28.55		1.93%		12Aug1998		545.46		1.40%		12Aug1998		10088.3		1.47%

		13Aug1998		28.23		-1.12%		13Aug1998		541.06		-0.81%		13Aug1998		10003.8		-0.84%

		14Aug1998		27.01		-4.32%		14Aug1998		535.71		-0.99%		14Aug1998		9913.8		-0.90%

		17Aug1998		26.53		-1.78%		17Aug1998		543.99		1.55%		17Aug1998		10064.8		1.52%

		18Aug1998		27.75		4.60%		18Aug1998		552.03		1.48%		18Aug1998		10220.5		1.55%

		19Aug1998		28.19		1.59%		19Aug1998		550.05		-0.36%		19Aug1998		10182.5		-0.37%

		20Aug1998		27.01		-4.19%		20Aug1998		546.22		-0.70%		20Aug1998		10113		-0.68%

		21Aug1998		26.58		-1.59%		21Aug1998		540.82		-0.99%		21Aug1998		9996.8		-1.15%

		24Aug1998		27.5		3.46%		24Aug1998		543.72		0.54%		24Aug1998		10035.5		0.39%

		25Aug1998		27.12		-1.38%		25Aug1998		545.01		0.24%		25Aug1998		10064.4		0.29%

		26Aug1998		26.73		-1.44%		26Aug1998		539.56		-1.00%		26Aug1998		9948.1		-1.16%

		27Aug1998		25.7		-3.85%		27Aug1998		518.82		-3.84%		27Aug1998		9557.1		-3.93%

		28Aug1998		26.36		2.57%		28Aug1998		512.12		-1.29%		28Aug1998		9418		-1.46%

		31Aug1998		24.67		-6.41%		31Aug1998		480.6		-6.15%		31Aug1998		8785.7		-6.71%

		01Sep1998		25.22		2.23%		01Sep1998		495.93		3.19%		01Sep1998		9090		3.46%

		02Sep1998		24.67		-2.18%		02Sep1998		494.63		-0.26%		02Sep1998		9090		0.00%

		03Sep1998		23.48		-4.82%		03Sep1998		489.89		-0.96%		03Sep1998		8993.5		-1.06%

		04Sep1998		23.16		-1.36%		04Sep1998		486.31		-0.73%		04Sep1998		8931.2		-0.69%

		08Sep1998		24.33		5.05%		08Sep1998		508.59		4.58%		08Sep1998		9354.3		4.74%

		09Sep1998		25.39		4.36%		09Sep1998		500.57		-1.58%		09Sep1998		9198.7		-1.66%

		10Sep1998		23.91		-5.83%		10Sep1998		487.77		-2.56%		10Sep1998		8963.7		-2.55%

		11Sep1998		23.95		0.17%		11Sep1998		500.03		2.51%		11Sep1998		9206.8		2.71%

		14Sep1998		25.61		6.93%		14Sep1998		510.21		2.04%		14Sep1998		9378.6		1.87%

		15Sep1998		26.12		1.99%		15Sep1998		513.92		0.73%		15Sep1998		9453.7		0.80%

		16Sep1998		25.84		-1.07%		16Sep1998		518.05		0.80%		16Sep1998		9529.4		0.80%

		17Sep1998		25.01		-3.21%		17Sep1998		506.31		-2.27%		17Sep1998		9323.1		-2.16%

		18Sep1998		24.84		-0.68%		18Sep1998		507.54		0.24%		18Sep1998		9361.5		0.41%

		21Sep1998		25.36		2.09%		21Sep1998		507.43		-0.02%		21Sep1998		9381.7		0.22%

		22Sep1998		25.33		-0.12%		22Sep1998		510.6		0.62%		22Sep1998		9452.8		0.76%

		23Sep1998		26.84		5.96%		23Sep1998		526.95		3.20%		23Sep1998		9767.2		3.33%

		24Sep1998		26.33		-1.90%		24Sep1998		516.59		-1.97%		24Sep1998		9566.2		-2.06%

		25Sep1998		26.61		1.06%		25Sep1998		515.68		-0.18%		25Sep1998		9576		0.10%

		28Sep1998		27.19		2.18%		28Sep1998		518.03		0.46%		28Sep1998		9603.9		0.29%

		29Sep1998		27.16		-0.11%		29Sep1998		518.28		0.05%		29Sep1998		9600.4		-0.04%

		30Sep1998		25.98		-4.34%		30Sep1998		504.47		-2.66%		30Sep1998		9346.8		-2.64%

		01Oct1998		24.39		-6.12%		01Oct1998		490.22		-2.82%		01Oct1998		9053.2		-3.14%

		02Oct1998		23.84		-2.26%		02Oct1998		498.16		1.62%		02Oct1998		9167.9		1.27%

		05Oct1998		21.98		-7.80%		05Oct1998		492.44		-1.15%		05Oct1998		9001.3		-1.82%

		06Oct1998		22.45		2.14%		06Oct1998		491.51		-0.19%		06Oct1998		8951.5		-0.55%

		07Oct1998		22.76		1.38%		07Oct1998		484.68		-1.39%		07Oct1998		8792.2		-1.78%

		08Oct1998		22.73		-0.13%		08Oct1998		477.2		-1.54%		08Oct1998		8620.8		-1.95%

		09Oct1998		24.45		7.57%		09Oct1998		486.7		1.99%		09Oct1998		8850.9		2.67%

		12Oct1998		25.16		2.90%		12Oct1998		492.95		1.28%		12Oct1998		9013.3		1.83%

		13Oct1998		24.36		-3.18%		13Oct1998		492.14		-0.16%		13Oct1998		8960.4		-0.59%

		14Oct1998		25.33		3.98%		14Oct1998		496.98		0.98%		14Oct1998		9060.5		1.12%

		15Oct1998		26.95		6.40%		15Oct1998		516.46		3.92%		15Oct1998		9434.9		4.13%

		16Oct1998		28.09		4.23%		16Oct1998		522.24		1.12%		16Oct1998		9536.5		1.08%

		19Oct1998		27.98		-0.39%		19Oct1998		525.5		0.62%		19Oct1998		9622.9		0.91%

		20Oct1998		27.98		0.00%		20Oct1998		528.28		0.53%		20Oct1998		9663.7		0.42%

		21Oct1998		27.61		-1.32%		21Oct1998		529.4		0.21%		21Oct1998		9720.2		0.58%

		22Oct1998		27.64		0.11%		22Oct1998		533		0.68%		22Oct1998		9802.4		0.85%

		23Oct1998		27.61		-0.11%		23Oct1998		529.82		-0.60%		23Oct1998		9750.5		-0.53%

		26Oct1998		27.78		0.62%		26Oct1998		530.01		0.04%		26Oct1998		9784.2		0.35%

		27Oct1998		28.06		1.01%		27Oct1998		527.77		-0.42%		27Oct1998		9747.3		-0.38%

		28Oct1998		28.19		0.46%		28Oct1998		527.65		-0.02%		28Oct1998		9751		0.04%

		29Oct1998		28.39		0.71%		29Oct1998		536.31		1.64%		29Oct1998		9906.9		1.60%

		30Oct1998		29.98		5.60%		30Oct1998		543.35		1.31%		30Oct1998		10032.2		1.26%

		02Nov1998		30.09		0.37%		02Nov1998		551.24		1.45%		02Nov1998		10185.3		1.53%

		03Nov1998		29.44		-2.16%		03Nov1998		551.8		0.10%		03Nov1998		10173.3		-0.12%

		04Nov1998		29.84		1.36%		04Nov1998		555.14		0.61%		04Nov1998		10255.1		0.80%

		05Nov1998		29.64		-0.67%		05Nov1998		562.18		1.27%		05Nov1998		10377.7		1.20%

		06Nov1998		29.81		0.57%		06Nov1998		565.1		0.52%		06Nov1998		10455.2		0.75%

		09Nov1998		29.3		-1.71%		09Nov1998		559.14		-1.05%		09Nov1998		10376		-0.76%

		10Nov1998		29.81		1.74%		10Nov1998		557.42		-0.31%		10Nov1998		10352.2		-0.23%

		11Nov1998		29.78		-0.10%		11Nov1998		553.36		-0.73%		11Nov1998		10291.4		-0.59%

		12Nov1998		28.75		-3.46%		12Nov1998		552.56		-0.14%		12Nov1998		10262.8		-0.28%

		13Nov1998		29.51		2.64%		13Nov1998		556.17		0.65%		13Nov1998		10307.3		0.43%

		16Nov1998		30.2		2.34%		16Nov1998		560.28		0.74%		16Nov1998		10383.9		0.74%

		17Nov1998		30.3		0.33%		17Nov1998		561.02		0.13%		17Nov1998		10415.4		0.30%

		18Nov1998		30.33		0.10%		18Nov1998		563.46		0.43%		18Nov1998		10478.9		0.61%

		19Nov1998		30.06		-0.89%		19Nov1998		566.75		0.58%		19Nov1998		10547.2		0.65%

		20Nov1998		30.61		1.83%		20Nov1998		572.08		0.94%		20Nov1998		10632.3		0.81%

		23Nov1998		30.81		0.65%		23Nov1998		582.25		1.78%		23Nov1998		10831.3		1.87%

		24Nov1998		30.53		-0.91%		24Nov1998		579.69		-0.44%		24Nov1998		10783.5		-0.44%

		25Nov1998		30.3		-0.75%		25Nov1998		581.04		0.23%		25Nov1998		10837		0.50%

		27Nov1998		30.47		0.56%		27Nov1998		583		0.34%		27Nov1998		10900.4		0.59%

		30Nov1998		30.44		-0.10%		30Nov1998		571.5		-1.97%		30Nov1998		10650.2		-2.30%

		01Dec1998		32.12		6.39%		01Dec1998		573.33		0.32%		01Dec1998		10731.5		0.76%

		02Dec1998		31.2		-2.86%		02Dec1998		571.79		-0.27%		02Dec1998		10702.4		-0.27%

		03Dec1998		30.47		-2.34%		03Dec1998		563.45		-1.46%		03Dec1998		10543.3		-1.49%

		04Dec1998		31.17		2.30%		04Dec1998		573.49		1.78%		04Dec1998		10743.7		1.90%

		07Dec1998		31.23		0.19%		07Dec1998		577.33		0.67%		07Dec1998		10849.1		0.98%

		08Dec1998		30.37		-2.75%		08Dec1998		574.92		-0.42%		08Dec1998		10808.7		-0.37%

		09Dec1998		30.3		-0.23%		09Dec1998		574.79		-0.02%		09Dec1998		10817.5		0.08%

		10Dec1998		29.89		-1.35%		10Dec1998		566.08		-1.52%		10Dec1998		10647.1		-1.58%

		11Dec1998		30.33		1.47%		11Dec1998		564.82		-0.22%		11Dec1998		10643.6		-0.03%

		14Dec1998		28.95		-4.55%		14Dec1998		554.53		-1.82%		14Dec1998		10423.4		-2.07%

		15Dec1998		30.06		3.83%		15Dec1998		562.74		1.48%		15Dec1998		10591.3		1.61%

		16Dec1998		30.75		2.30%		16Dec1998		562.89		0.03%		16Dec1998		10592.8		0.01%

		17Dec1998		31.5		2.44%		17Dec1998		570.15		1.29%		17Dec1998		10731.7		1.31%

		18Dec1998		31.44		-0.19%		18Dec1998		572.07		0.34%		18Dec1998		10818.6		0.81%

		21Dec1998		30.61		-2.64%		21Dec1998		577.7		0.98%		21Dec1998		10956.3		1.27%

		22Dec1998		30.89		0.91%		22Dec1998		578.75		0.18%		22Dec1998		10963.1		0.06%

		23Dec1998		32.26		4.44%		23Dec1998		588.95		1.76%		23Dec1998		11172.7		1.91%

		24Dec1998		32.55		0.90%		24Dec1998		589.07		0.02%		24Dec1998		11169		-0.03%

		28Dec1998		32.92		1.14%		28Dec1998		589.01		-0.01%		28Dec1998		11191.1		0.20%

		29Dec1998		32.75		-0.52%		29Dec1998		597.05		1.37%		29Dec1998		11315.1		1.11%

		30Dec1998		32.12		-1.92%		30Dec1998		594.27		-0.47%		30Dec1998		11262		-0.47%

		31Dec1998		32.45		1.03%		31Dec1998		595.81		0.26%		31Dec1998		11317.6		0.49%

		04Jan1999		31.92		-1.63%		04Jan1999		594.12		-0.28%		04Jan1999		11307.2		-0.09%

		05Jan1999		32.89		3.04%		05Jan1999		599.91		0.97%		05Jan1999		11430.9		1.09%

		06Jan1999		34.14		3.80%		06Jan1999		611.01		1.85%		06Jan1999		11661.2		2.01%

		07Jan1999		34.17		0.09%		07Jan1999		609.19		-0.30%		07Jan1999		11639.4		-0.19%

		08Jan1999		35.92		5.12%		08Jan1999		611.06		0.31%		08Jan1999		11702.1		0.54%

		11Jan1999		35.66		-0.72%		11Jan1999		604.04		-1.15%		11Jan1999		11643.5		-0.50%

		12Jan1999		34.75		-2.55%		12Jan1999		594.59		-1.56%		12Jan1999		11440.5		-1.74%

		13Jan1999		33.94		-2.33%		13Jan1999		590.72		-0.65%		13Jan1999		11374.9		-0.57%

		14Jan1999		33.37		-1.68%		14Jan1999		581.07		-1.63%		14Jan1999		11187.8		-1.64%

		15Jan1999		34.26		2.67%		15Jan1999		593.39		2.12%		15Jan1999		11450.7		2.35%

		19Jan1999		35.34		3.15%		19Jan1999		594.83		0.24%		19Jan1999		11527.5		0.67%

		20Jan1999		35.76		1.19%		20Jan1999		596.09		0.21%		20Jan1999		11564.3		0.32%

		21Jan1999		34.31		-4.05%		21Jan1999		588.03		-1.35%		21Jan1999		11368.8		-1.69%

		22Jan1999		33.66		-1.89%		22Jan1999		583.75		-0.73%		22Jan1999		11290.3		-0.69%

		25Jan1999		33.72		0.18%		25Jan1999		586.06		0.40%		25Jan1999		11355.5		0.58%

		26Jan1999		34.17		1.33%		26Jan1999		591.45		0.92%		26Jan1999		11514.7		1.40%

		27Jan1999		33.34		-2.43%		27Jan1999		588.08		-0.57%		27Jan1999		11445.6		-0.60%

		28Jan1999		34.55		3.63%		28Jan1999		595.4		1.24%		28Jan1999		11620.8		1.53%

		29Jan1999		33.95		-1.74%		29Jan1999		600.44		0.85%		29Jan1999		11724.8		0.89%

		01Feb1999		33.58		-1.09%		01Feb1999		597.46		-0.50%		01Feb1999		11689.9		-0.30%

		02Feb1999		32.61		-2.89%		02Feb1999		594.1		-0.56%		02Feb1999		11588.7		-0.87%

		03Feb1999		33.37		2.33%		03Feb1999		598.58		0.75%		03Feb1999		11689		0.87%

		04Feb1999		31.97		-4.20%		04Feb1999		591.05		-1.26%		04Feb1999		11496		-1.65%

		05Feb1999		31.66		-0.97%		05Feb1999		587.29		-0.64%		05Feb1999		11381.1		-1.00%

		08Feb1999		32.45		2.50%		08Feb1999		586.64		-0.11%		08Feb1999		11397.1		0.14%

		09Feb1999		31.78		-2.06%		09Feb1999		576.62		-1.71%		09Feb1999		11151.4		-2.16%

		10Feb1999		32.51		2.30%		10Feb1999		578.61		0.35%		10Feb1999		11178.7		0.24%

		11Feb1999		33.23		2.21%		11Feb1999		589.74		1.92%		11Feb1999		11447.4		2.40%

		12Feb1999		31.98		-3.76%		12Feb1999		581.46		-1.40%		12Feb1999		11242.8		-1.79%

		16Feb1999		31.75		-0.72%		16Feb1999		586.73		0.91%		16Feb1999		11308.5		0.58%

		17Feb1999		32.69		2.96%		17Feb1999		580.35		-1.09%		17Feb1999		11146.6		-1.43%

		18Feb1999		33.2		1.56%		18Feb1999		586.46		1.05%		18Feb1999		11255.4		0.98%

		19Feb1999		32.51		-2.08%		19Feb1999		586.56		0.02%		19Feb1999		11280.8		0.23%

		22Feb1999		33.41		2.77%		22Feb1999		600.23		2.33%		22Feb1999		11551.6		2.40%

		23Feb1999		32.75		-1.98%		23Feb1999		598.02		-0.37%		23Feb1999		11557.4		0.05%

		24Feb1999		32.89		0.43%		24Feb1999		591.57		-1.08%		24Feb1999		11428		-1.12%

		25Feb1999		32.92		0.09%		25Feb1999		587.43		-0.70%		25Feb1999		11348.8		-0.69%

		26Feb1999		32.78		-0.43%		26Feb1999		586.46		-0.17%		26Feb1999		11286.1		-0.55%

		01Mar1999		32.26		-0.78%		01Mar1999		585.43		-0.18%		01Mar1999		11277.6		-0.08%

		02Mar1999		31.58		-2.11%		02Mar1999		582.94		-0.43%		02Mar1999		11212.5		-0.58%

		03Mar1999		31.41		-0.54%		03Mar1999		582.55		-0.07%		03Mar1999		11217.9		0.05%

		04Mar1999		32.26		2.71%		04Mar1999		590.75		1.41%		04Mar1999		11368.8		1.35%

		05Mar1999		33.23		3.01%		05Mar1999		603.14		2.10%		05Mar1999		11601.4		2.05%

		08Mar1999		33.2		-0.09%		08Mar1999		604.1		0.16%		08Mar1999		11677.2		0.65%

		09Mar1999		31.92		-3.86%		09Mar1999		602.93		-0.19%		09Mar1999		11654.7		-0.19%

		10Mar1999		31.44		-1.50%		10Mar1999		606.48		0.59%		10Mar1999		11717.1		0.54%

		11Mar1999		32.03		1.88%		11Mar1999		611.67		0.86%		11Mar1999		11798		0.69%

		12Mar1999		32.03		0.00%		12Mar1999		611.54		-0.02%		12Mar1999		11760.4		-0.32%

		15Mar1999		32.34		0.97%		15Mar1999		615.22		0.60%		15Mar1999		11865.4		0.89%

		16Mar1999		32.03		-0.96%		16Mar1999		614.08		-0.19%		16Mar1999		11858.1		-0.06%

		17Mar1999		31.72		-0.97%		17Mar1999		610.65		-0.56%		17Mar1999		11792.6		-0.55%

		18Mar1999		32.23		1.61%		18Mar1999		617.61		1.14%		18Mar1999		11932.1		1.18%

		19Mar1999		32.37		0.43%		19Mar1999		610.68		-1.12%		19Mar1999		11795.1		-1.15%

		22Mar1999		32.75		1.17%		22Mar1999		610.49		-0.03%		22Mar1999		11761.6		-0.28%

		23Mar1999		31.44		-4.00%		23Mar1999		595.45		-2.46%		23Mar1999		11449.2		-2.66%

		24Mar1999		31.06		-1.21%		24Mar1999		596.59		0.19%		24Mar1999		11506.3		0.50%

		25Mar1999		32.26		3.86%		25Mar1999		604.86		1.39%		25Mar1999		11702		1.70%

		26Mar1999		31.48		-2.42%		26Mar1999		602.35		-0.41%		26Mar1999		11658.8		-0.37%

		29Mar1999		31.58		0.32%		29Mar1999		613.16		1.79%		29Mar1999		11893.4		2.01%

		30Mar1999		31.3		-0.89%		30Mar1999		608.65		-0.74%		30Mar1999		11803		-0.76%

		31Mar1999		31.33		0.10%		31Mar1999		603.59		-0.83%		31Mar1999		11707.7		-0.81%

		01Apr1999		31.23		-0.32%		01Apr1999		604.99		0.23%		01Apr1999		11768.9		0.52%

		05Apr1999		32.23		3.20%		05Apr1999		614.63		1.59%		05Apr1999		11989.9		1.88%

		06Apr1999		32.2		-0.09%		06Apr1999		612.32		-0.38%		06Apr1999		11963.7		-0.22%

		07Apr1999		33.58		4.29%		07Apr1999		616.23		0.64%		07Apr1999		12005.3		0.35%

		08Apr1999		33.66		0.24%		08Apr1999		624.28		1.31%		08Apr1999		12161.7		1.30%

		09Apr1999		33.47		-0.56%		09Apr1999		626.59		0.37%		09Apr1999		12218.9		0.47%

		12Apr1999		34		1.58%		12Apr1999		633.13		1.04%		12Apr1999		12323.9		0.86%

		13Apr1999		34.92		2.71%		13Apr1999		631.67		-0.23%		13Apr1999		12286.9		-0.30%

		14Apr1999		34.69		-0.66%		14Apr1999		625.67		-0.95%		14Apr1999		12110.8		-1.43%

		15Apr1999		34.72		0.09%		15Apr1999		622.89		-0.44%		15Apr1999		12082.9		-0.23%

		16Apr1999		35.86		3.28%		16Apr1999		624.9		0.32%		16Apr1999		12065.5		-0.14%

		19Apr1999		35.92		0.17%		19Apr1999		615.88		-1.44%		19Apr1999		11773.4		-2.42%

		20Apr1999		35.31		-1.70%		20Apr1999		620.84		0.81%		20Apr1999		11914.2		1.20%

		21Apr1999		35.39		0.23%		21Apr1999		633.71		2.07%		21Apr1999		12208		2.47%

		22Apr1999		35.39		0.00%		22Apr1999		640.97		1.15%		22Apr1999		12407.9		1.64%

		23Apr1999		35.23		-0.45%		23Apr1999		639.3		-0.26%		23Apr1999		12394.5		-0.11%

		26Apr1999		35.48		0.71%		26Apr1999		638.83		-0.07%		26Apr1999		12455.3		0.49%

		27Apr1999		35.41		-0.20%		27Apr1999		643.27		0.70%		27Apr1999		12464.1		0.07%

		28Apr1999		35.45		0.11%		28Apr1999		640.32		-0.46%		28Apr1999		12360.2		-0.83%

		29Apr1999		36.28		2.34%		29Apr1999		638.09		-0.35%		29Apr1999		12300.8		-0.48%

		30Apr1999		35.34		-2.59%		30Apr1999		634.3		-0.59%		30Apr1999		12259.4		-0.34%

		03May1999		36.86		4.30%		03May1999		644.18		1.56%		03May1999		12386.6		1.04%

		04May1999		35.45		-3.83%		04May1999		636.1		-1.25%		04May1999		12207.8		-1.44%

		05May1999		35.59		0.39%		05May1999		640.54		0.70%		05May1999		12321.1		0.93%

		06May1999		34.55		-2.92%		06May1999		636.22		-0.67%		06May1999		12321.1		0.00%

		07May1999		35.86		3.79%		07May1999		641.24		0.79%		07May1999		12295.1		-0.21%

		10May1999		35.41		-1.25%		10May1999		639.34		-0.30%		10May1999		12290.7		-0.04%

		11May1999		35.41		0.00%		11May1999		645.77		1.01%		11May1999		12434		1.17%

		12May1999		35.66		0.71%		12May1999		647.68		0.30%		12May1999		12514.6		0.65%

		13May1999		35.11		-1.54%		13May1999		651.35		0.57%		13May1999		12534.5		0.16%

		14May1999		33.58		-4.36%		14May1999		638.45		-1.98%		14May1999		12285.2		-1.99%

		17May1999		31.81		-5.27%		17May1999		636.92		-0.24%		17May1999		12309.8		0.20%

		18May1999		32.23		1.32%		18May1999		634.19		-0.43%		18May1999		12248.5		-0.50%

		19May1999		31.89		-1.05%		19May1999		639.54		0.84%		19May1999		12358.2		0.90%

		20May1999		32.03		0.44%		20May1999		639.42		-0.02%		20May1999		12309.5		-0.39%

		21May1999		32.2		0.53%		21May1999		636.87		-0.40%		21May1999		12261.4		-0.39%

		24May1999		31.01		-3.70%		24May1999		626.05		-1.70%		24May1999		12024.5		-1.93%

		25May1999		31.33		1.03%		25May1999		617.34		-1.39%		25May1999		11803		-1.84%

		26May1999		31.86		1.69%		26May1999		624.84		1.21%		26May1999		11979		1.49%

		27May1999		31		-2.70%		27May1999		614.02		-1.73%		27May1999		11794.4		-1.54%

		28May1999		31.58		1.87%		28May1999		622.26		1.34%		28May1999		11979		1.57%

		01Jun1999		31.78		1.47%		01Jun1999		621.28		-0.16%		01Jun1999		11893.5		-0.71%

		02Jun1999		31.23		-1.73%		02Jun1999		620.5		-0.13%		02Jun1999		11900.1		0.06%

		03Jun1999		31.3		0.22%		03Jun1999		624.2		0.60%		03Jun1999		11916.5		0.14%

		04Jun1999		31.12		-0.58%		04Jun1999		634.52		1.65%		04Jun1999		12165.5		2.09%

		07Jun1999		31.5		1.22%		07Jun1999		636.94		0.38%		07Jun1999		12238.1		0.60%

		08Jun1999		30.95		-1.75%		08Jun1999		630.77		-0.97%		08Jun1999		12089.7		-1.21%

		09Jun1999		30.53		-1.36%		09Jun1999		629.28		-0.24%		09Jun1999		12121.3		0.26%

		10Jun1999		30.41		-0.39%		10Jun1999		622.85		-1.02%		10Jun1999		11979.5		-1.17%

		11Jun1999		30.06		-1.15%		11Jun1999		619.5		-0.54%		11Jun1999		11888.6		-0.76%

		14Jun1999		29.58		-1.60%		14Jun1999		619.6		0.02%		14Jun1999		11834.2		-0.46%

		15Jun1999		29.26		-1.08%		15Jun1999		622.28		0.43%		15Jun1999		11893.6		0.50%

		16Jun1999		30.3		3.55%		16Jun1999		632.17		1.59%		16Jun1999		12158.1		2.22%

		17Jun1999		30.2		-0.33%		17Jun1999		636.07		0.62%		17Jun1999		12230.4		0.59%

		18Jun1999		30.44		0.79%		18Jun1999		636.55		0.08%		18Jun1999		12268.3		0.31%

		21Jun1999		30.37		-0.23%		21Jun1999		636.94		0.06%		21Jun1999		12346.5		0.64%

		22Jun1999		30.3		-0.23%		22Jun1999		633.11		-0.60%		22Jun1999		12226.2		-0.97%

		23Jun1999		29.23		-3.53%		23Jun1999		630.75		-0.37%		23Jun1999		12226.8		0.00%

		24Jun1999		29.78		1.88%		24Jun1999		623.97		-1.07%		24Jun1999		12062.7		-1.34%

		25Jun1999		29.55		-0.77%		25Jun1999		623.34		-0.10%		25Jun1999		12063.2		0.00%

		28Jun1999		29.36		-0.64%		28Jun1999		628.89		0.89%		28Jun1999		12210.8		1.22%

		29Jun1999		29.61		0.85%		29Jun1999		637.99		1.45%		29Jun1999		12371.9		1.32%

		30Jun1999		31.2		5.37%		30Jun1999		648.13		1.59%		30Jun1999		12574.7		1.64%

		01Jul1999		32.37		3.75%		01Jul1999		651.33		0.49%		01Jul1999		12642.4		0.54%

		02Jul1999		31.75		-1.92%		02Jul1999		655.12		0.58%		02Jul1999		12738		0.76%

		06Jul1999		31.89		0.44%		06Jul1999		654.77		-0.05%		06Jul1999		12728.4		-0.08%

		07Jul1999		31.78		-0.34%		07Jul1999		656.47		0.26%		07Jul1999		12760.9		0.26%

		08Jul1999		31.23		-1.73%		08Jul1999		654.05		-0.37%		08Jul1999		12757.8		-0.02%

		09Jul1999		30.95		-0.90%		09Jul1999		657.68		0.56%		09Jul1999		12824.1		0.52%

		12Jul1999		30.81		-0.45%		12Jul1999		655.79		-0.29%		12Jul1999		12804.7		-0.15%

		13Jul1999		29.58		-3.99%		13Jul1999		653.64		-0.33%		13Jul1999		12754.3		-0.39%

		14Jul1999		29.26		-1.08%		14Jul1999		654.9		0.19%		14Jul1999		12816		0.48%

		15Jul1999		29.58		1.09%		15Jul1999		660.75		0.89%		15Jul1999		12919.8		0.81%

		16Jul1999		29.89		1.05%		16Jul1999		663.12		0.36%		16Jul1999		12986.3		0.51%

		19Jul1999		29.81		-0.27%		19Jul1999		658.57		-0.69%		19Jul1999		12870.9		-0.89%

		20Jul1999		29.41		-1.34%		20Jul1999		647.27		-1.72%		20Jul1999		12600.8		-2.10%

		21Jul1999		30.06		2.21%		21Jul1999		647.48		0.03%		21Jul1999		12642.7		0.33%

		22Jul1999		29.81		-0.83%		22Jul1999		641.78		-0.88%		22Jul1999		12468.5		-1.38%

		23Jul1999		29.55		-0.87%		23Jul1999		638.87		-0.45%		23Jul1999		12432.6		-0.29%

		26Jul1999		29.33		-0.74%		26Jul1999		635.9		-0.46%		26Jul1999		12322.2		-0.89%

		27Jul1999		29.51		0.61%		27Jul1999		640.69		0.75%		27Jul1999		12450.4		1.04%

		28Jul1999		29.47		-0.14%		28Jul1999		640.4		-0.05%		28Jul1999		12470.3		0.16%

		29Jul1999		28.75		-2.44%		29Jul1999		630.81		-1.50%		29Jul1999		12261.9		-1.67%

		30Jul1999		26.81		-6.75%		30Jul1999		626.07		-0.75%		30Jul1999		12176.1		-0.70%

		02Aug1999		27.3		1.83%		02Aug1999		625.34		-0.12%		02Aug1999		12159.4		-0.14%

		03Aug1999		27.67		1.36%		03Aug1999		622.4		-0.47%		03Aug1999		12058.8		-0.83%

		04Aug1999		27.16		-1.84%		04Aug1999		614.46		-1.28%		04Aug1999		11882.9		-1.46%

		05Aug1999		27.01		-0.55%		05Aug1999		617.39		0.48%		05Aug1999		11960.5		0.65%

		06Aug1999		26.61		-1.48%		06Aug1999		611.04		-1.03%		06Aug1999		11833.6		-1.06%

		09Aug1999		26.53		-0.30%		09Aug1999		610.46		-0.09%		09Aug1999		11799		-0.29%

		10Aug1999		25.64		-3.35%		10Aug1999		603.37		-1.16%		10Aug1999		11664.2		-1.14%

		11Aug1999		26.42		3.04%		11Aug1999		610.22		1.14%		11Aug1999		11849.7		1.59%

		12Aug1999		26.12		-1.14%		12Aug1999		610.63		0.07%		12Aug1999		11825.1		-0.21%

		13Aug1999		26.87		2.87%		13Aug1999		621.38		1.76%		13Aug1999		12090.3		2.24%

		16Aug1999		26.87		0.00%		16Aug1999		622.89		0.24%		16Aug1999		12105.2		0.12%

		17Aug1999		27.22		1.30%		17Aug1999		628.71		0.93%		17Aug1999		12225.8		1.00%

		18Aug1999		28.12		3.31%		18Aug1999		623.65		-0.80%		18Aug1999		12141.2		-0.69%

		19Aug1999		27.86		-0.92%		19Aug1999		620.36		-0.53%		19Aug1999		12054.9		-0.71%

		20Aug1999		28.58		2.58%		20Aug1999		626.09		0.92%		20Aug1999		12172.4		0.97%

		23Aug1999		28.61		0.10%		23Aug1999		634.81		1.39%		23Aug1999		12377.1		1.68%

		24Aug1999		28.26		-1.22%		24Aug1999		633.88		-0.15%		24Aug1999		12390.6		0.11%

		25Aug1999		28.75		1.73%		25Aug1999		639.96		0.96%		25Aug1999		12534.6		1.16%

		26Aug1999		28.55		-0.70%		26Aug1999		632.34		-1.19%		26Aug1999		12391.8		-1.14%

		27Aug1999		28.55		0.00%		27Aug1999		625.71		-1.05%		27Aug1999		12276		-0.93%

		30Aug1999		28.06		-1.72%		30Aug1999		615.13		-1.69%		30Aug1999		12067.9		-1.70%

		31Aug1999		28.81		2.67%		31Aug1999		612.33		-0.46%		31Aug1999		12053.2		-0.12%

		01Sep1999		28.67		0.43%		01Sep1999		617.29		0.81%		01Sep1999		12130.9		0.64%

		02Sep1999		28.16		-1.78%		02Sep1999		611.33		-0.97%		02Sep1999		12023.5		-0.89%

		03Sep1999		29		2.98%		03Sep1999		625.89		2.38%		03Sep1999		12350.5		2.72%

		07Sep1999		28.23		-2.66%		07Sep1999		623.71		-0.35%		07Sep1999		12309.3		-0.33%

		08Sep1999		27.86		-1.31%		08Sep1999		621.87		-0.30%		08Sep1999		12256.8		-0.43%

		09Sep1999		27.61		-0.90%		09Sep1999		621.99		0.02%		09Sep1999		12306.4		0.40%

		10Sep1999		28.06		1.63%		10Sep1999		622.9		0.15%		10Sep1999		12352.8		0.38%

		13Sep1999		28.64		2.07%		13Sep1999		620.81		-0.34%		13Sep1999		12272.4		-0.65%

		14Sep1999		28.3		-1.19%		14Sep1999		615.11		-0.92%		14Sep1999		12208.4		-0.52%

		15Sep1999		27.5		-2.83%		15Sep1999		608.47		-1.08%		15Sep1999		12063.6		-1.19%

		16Sep1999		27.61		0.40%		16Sep1999		607.32		-0.19%		16Sep1999		12041		-0.19%

		17Sep1999		27.61		0.00%		17Sep1999		613.1		0.95%		17Sep1999		12182.6		1.18%

		20Sep1999		27.61		0.00%		20Sep1999		612.1		-0.16%		20Sep1999		12176.6		-0.05%

		21Sep1999		27.01		-2.17%		21Sep1999		600.99		-1.82%		21Sep1999		11942.8		-1.92%

		22Sep1999		27.53		1.93%		22Sep1999		601.16		0.03%		22Sep1999		11974.9		0.27%

		23Sep1999		27.19		-1.24%		23Sep1999		590.98		-1.69%		23Sep1999		11704.1		-2.26%

		24Sep1999		27.47		1.03%		24Sep1999		589.54		-0.24%		24Sep1999		11675.9		-0.24%

		27Sep1999		27.78		1.13%		27Sep1999		591.62		0.35%		27Sep1999		11722		0.39%

		28Sep1999		27.61		-0.61%		28Sep1999		590.08		-0.26%		28Sep1999		11688.8		-0.28%

		29Sep1999		27.44		-0.62%		29Sep1999		586.24		-0.65%		29Sep1999		11607.9		-0.69%

		30Sep1999		27.78		1.24%		30Sep1999		592.79		1.12%		30Sep1999		11713.7		0.91%

		01Oct1999		27.98		0.72%		01Oct1999		592.48		-0.05%		01Oct1999		11703.3		-0.09%

		04Oct1999		28.36		1.36%		04Oct1999		600.59		1.37%		04Oct1999		11892.9		1.62%

		05Oct1999		28.64		0.99%		05Oct1999		599.3		-0.21%		05Oct1999		11879.1		-0.12%

		06Oct1999		29.3		2.30%		06Oct1999		609.9		1.77%		06Oct1999		12092.7		1.80%

		07Oct1999		28.39		-3.11%		07Oct1999		606.61		-0.54%		07Oct1999		12035.8		-0.47%

		08Oct1999		28.81		1.48%		08Oct1999		613.51		1.14%		08Oct1999		12170.4		1.12%

		11Oct1999		29.3		1.70%		11Oct1999		613.33		-0.03%		11Oct1999		12197.1		0.22%

		12Oct1999		29.26		-0.14%		12Oct1999		603.38		-1.62%		12Oct1999		11989.4		-1.70%

		13Oct1999		29.16		-0.34%		13Oct1999		592.09		-1.87%		13Oct1999		11757.7		-1.93%

		14Oct1999		29.33		0.58%		14Oct1999		591.33		-0.13%		14Oct1999		11751.2		-0.06%

		15Oct1999		27.95		-4.71%		15Oct1999		576.17		-2.56%		15Oct1999		11446.6		-2.59%

		18Oct1999		28.78		2.97%		18Oct1999		579.62		0.60%		18Oct1999		11456.4		0.09%

		19Oct1999		29.19		1.42%		19Oct1999		585.05		0.94%		19Oct1999		11534.3		0.68%

		20Oct1999		29.36		0.58%		20Oct1999		593.79		1.49%		20Oct1999		11765.8		2.01%

		21Oct1999		29.36		0.00%		21Oct1999		591.29		-0.42%		21Oct1999		11719.6		-0.39%

		22Oct1999		29.78		1.43%		22Oct1999		601.16		1.67%		22Oct1999		11874.3		1.32%

		25Oct1999		29.89		0.37%		25Oct1999		597.31		-0.64%		25Oct1999		11825.3		-0.41%

		26Oct1999		29.84		-0.17%		26Oct1999		591.24		-1.02%		26Oct1999		11737		-0.75%

		27Oct1999		29.58		-0.87%		27Oct1999		598.14		1.17%		27Oct1999		11846.4		0.93%

		28Oct1999		30.16		1.96%		28Oct1999		618.15		3.35%		28Oct1999		12229.2		3.23%

		29Oct1999		30.33		0.56%		29Oct1999		625.47		1.18%		29Oct1999		12449.5		1.80%

		01Nov1999		30.2		-0.43%		01Nov1999		621.72		-0.60%		01Nov1999		12403.2		-0.37%

		02Nov1999		30.06		-0.46%		02Nov1999		618.46		-0.52%		02Nov1999		12369.5		-0.27%

		03Nov1999		29.72		-1.13%		03Nov1999		621.46		0.49%		03Nov1999		12452.5		0.67%

		04Nov1999		29.33		-1.31%		04Nov1999		624.72		0.52%		04Nov1999		12534.6		0.66%

		05Nov1999		29.67		1.16%		05Nov1999		627.36		0.42%		05Nov1999		12619.2		0.67%

		08Nov1999		29.64		-0.10%		08Nov1999		630.37		0.48%		08Nov1999		12688.9		0.55%

		09Nov1999		29.89		0.84%		09Nov1999		625.99		-0.69%		09Nov1999		12583.7		-0.83%

		10Nov1999		29.72		-0.57%		10Nov1999		629.02		0.48%		10Nov1999		12653.5592		0.56%

		11Nov1999		29.44		-0.94%		11Nov1999		629.39		0.06%		11Nov1999		12697.9104		0.35%

		12Nov1999		29.51		0.24%		12Nov1999		636.67		1.16%		12Nov1999		12842.66		1.14%

		15Nov1999		30.2		2.34%		15Nov1999		637.31		0.10%		15Nov1999		12844.7504		0.02%

		16Nov1999		30.2		0.00%		16Nov1999		647.62		1.62%		16Nov1999		13077.9904		1.82%

		17Nov1999		29.09		-3.68%		17Nov1999		644.51		-0.48%		17Nov1999		13002.7904		-0.58%

		18Nov1999		28.06		-3.54%		18Nov1999		648.9		0.68%		18Nov1999		13148.58		1.12%

		19Nov1999		27.87		-0.68%		19Nov1999		646.12		-0.43%		19Nov1999		13126.3		-0.17%

		22Nov1999		28.01		0.50%		22Nov1999		644.64		-0.23%		22Nov1999		13127.9		0.01%

		23Nov1999		27.92		-0.32%		23Nov1999		637.14		-1.16%		23Nov1999		12961.5096		-1.27%

		24Nov1999		28.5		2.08%		24Nov1999		639.63		0.39%		24Nov1999		13078.82		0.91%

		26Nov1999		27.98		-1.82%		26Nov1999		639.95		0.05%		26Nov1999		13101.66		0.17%

		29Nov1999		28.36		1.36%		29Nov1999		636.5		-0.54%		29Nov1999		13018.26		-0.64%

		30Nov1999		27.92		-1.55%		30Nov1999		631.18		-0.84%		30Nov1999		12851.86		-1.28%

		01Dec1999		27.98		1.2%		01Dec1999		634.77		0.57%		01Dec1999		12923.4504		0.56%

		02Dec1999		27.92		-0.21%		02Dec1999		637.16		0.38%		02Dec1999		13067.24		1.11%

		03Dec1999		28.92		3.58%		03Dec1999		646.73		1.50%		03Dec1999		13281.0592		1.64%

		06Dec1999		28.95		0.10%		06Dec1999		641.66		-0.78%		06Dec1999		13219.8704		-0.46%

		07Dec1999		27.7		-4.32%		07Dec1999		635.08		-1.03%		07Dec1999		13162.2504		-0.44%

		08Dec1999		27.89		0.69%		08Dec1999		634.31		-0.12%		08Dec1999		13142.8704		-0.15%

		09Dec1999		27.81		-0.29%		09Dec1999		636.05		0.27%		09Dec1999		13183.78		0.31%

		10Dec1999		27.05		-2.73%		10Dec1999		639.49		0.54%		10Dec1999		13254.8896		0.54%

		13Dec1999		27.01		-0.15%		13Dec1999		636.51		-0.47%		13Dec1999		13247.0896		-0.06%

		14Dec1999		26.81		-0.74%		14Dec1999		632.07		-0.70%		14Dec1999		13088.92		-1.19%

		15Dec1999		27.33		1.94%		15Dec1999		631.93		-0.02%		15Dec1999		13153.2304		0.49%

		16Dec1999		27.47		0.51%		16Dec1999		631.76		-0.03%		16Dec1999		13224.4		0.54%

		17Dec1999		27.67		0.73%		17Dec1999		631.65		-0.02%		17Dec1999		13251.04		0.20%

		20Dec1999		27.92		0.90%		20Dec1999		629.44		-0.35%		20Dec1999		13248.6104		-0.02%

		21Dec1999		28.06		0.50%		21Dec1999		632.89		0.55%		21Dec1999		13431.2		1.38%

		22Dec1999		28.19		0.46%		22Dec1999		634.16		0.20%		22Dec1999		13473.3296		0.31%

		23Dec1999		29.19		3.55%		23Dec1999		644.06		1.56%		23Dec1999		13652.84		1.33%

		27Dec1999		28.95		-0.82%		27Dec1999		642.24		-0.28%		27Dec1999		13626.5808		-0.19%

		28Dec1999		29.12		0.59%		28Dec1999		644.3		0.32%		28Dec1999		13652.1696		0.19%

		29Dec1999		29.23		0.38%		29Dec1999		646.03		0.27%		29Dec1999		13734.1504		0.60%

		30Dec1999		29.61		1.30%		30Dec1999		647.21		0.18%		30Dec1999		13737.6608		0.03%

		31Dec1999		29.47		-0.47%		31Dec1999		650.3		0.48%		31Dec1999		13812.7008		0.55%

		03Jan2000		28.95		-1.76%		03Jan2000		639.52		-1.66%		03Jan2000		13709.4096		-0.75%

		04Jan2000		27.98		-3.35%		04Jan2000		618.87		-3.23%		04Jan2000		13168.8		-3.94%

		05Jan2000		28.09		0.39%		05Jan2000		621.07		0.36%		05Jan2000		13178.4504		0.07%

		06Jan2000		28.12		0.11%		06Jan2000		627.54		1.04%		06Jan2000		13134.2304		-0.34%

		07Jan2000		30.2		7.40%		07Jan2000		642.41		2.37%		07Jan2000		13497.0096		2.76%

		10Jan2000		29.64		-1.85%		10Jan2000		646.74		0.67%		10Jan2000		13722.7008		1.67%

		11Jan2000		28.84		-2.70%		11Jan2000		640.69		-0.94%		11Jan2000		13511.9296		-1.54%

		12Jan2000		29.67		2.88%		12Jan2000		639.94		-0.12%		12Jan2000		13426.5808		-0.63%

		13Jan2000		29.33		-1.15%		13Jan2000		646.58		1.04%		13Jan2000		13633.2192		1.54%

		14Jan2000		28.61		-2.45%		14Jan2000		649.77		0.49%		14Jan2000		13795.2992		1.19%

		18Jan2000		29.98		4.79%		18Jan2000		643.92		-0.90%		18Jan2000		13759.2192		-0.26%

		19Jan2000		29.55		-1.43%		19Jan2000		645.37		0.23%		19Jan2000		13807.5696		0.35%

		20Jan2000		28.67		-2.98%		20Jan2000		640.51		-0.75%		20Jan2000		13773.9504		-0.24%

		21Jan2000		28.67		0.00%		21Jan2000		639.58		-0.15%		21Jan2000		13793.3904		0.14%

		24Jan2000		28.26		-1.43%		24Jan2000		625.24		-2.24%		24Jan2000		13433.4096		-2.61%

		25Jan2000		27.7		-1.98%		25Jan2000		624.83		-0.07%		25Jan2000		13507.2496		0.55%

		26Jan2000		26.53		-4.22%		26Jan2000		628.43		0.58%		26Jan2000		13451.84		-0.41%

		27Jan2000		27.61		4.07%		27Jan2000		626.76		-0.27%		27Jan2000		13395.6904		-0.42%

		28Jan2000		27.09		-1.88%		28Jan2000		611.81		-2.39%		28Jan2000		13017.68		-2.82%

		31Jan2000		27.5		1.51%		31Jan2000		621.73		1.62%		31Jan2000		13230.62		1.64%

		01Feb2000		27.53		0.11%		01Feb2000		624.84		0.50%		01Feb2000		13392.78		1.23%

		02Feb2000		26.87		-2.40%		02Feb2000		625.93		0.17%		02Feb2000		13416.32		0.18%

		03Feb2000		26.95		0.30%		03Feb2000		629.63		0.59%		03Feb2000		13605.9904		1.41%

		04Feb2000		26.58		-1.37%		04Feb2000		626.9		-0.43%		04Feb2000		13603.84		-0.02%

		07Feb2000		26.5		-0.30%		07Feb2000		623.84		-0.49%		07Feb2000		13642.9408		0.29%

		08Feb2000		26.61		0.42%		08Feb2000		629.04		0.83%		08Feb2000		13813.6704		1.25%

		09Feb2000		26.09		-1.95%		09Feb2000		616.98		-1.92%		09Feb2000		13554.5904		-1.88%

		10Feb2000		25.98		-0.42%		10Feb2000		614.43		-0.41%		10Feb2000		13631.8096		0.57%

		11Feb2000		25.5		-1.85%		11Feb2000		604.46		-1.62%		11Feb2000		13385.6104		-1.81%

		14Feb2000		26.01		2.00%		14Feb2000		605.09		0.10%		14Feb2000		13418.34		0.24%

		15Feb2000		25.64		-1.42%		15Feb2000		610.88		0.96%		15Feb2000		13502.96		0.63%

		16Feb2000		25.61		-0.12%		16Feb2000		604.97		-0.97%		16Feb2000		13424.3904		-0.58%

		17Feb2000		25.36		-0.98%		17Feb2000		601.26		-0.61%		17Feb2000		13482.76		0.43%

		18Feb2000		23.97		-5.48%		18Feb2000		586.67		-2.43%		18Feb2000		13124.26		-2.66%

		22Feb2000		24.36		1.63%		22Feb2000		590.12		0.59%		22Feb2000		13022.6904		-0.77%

		23Feb2000		23.76		-2.46%		23Feb2000		588.63		-0.25%		23Feb2000		13294.5704		2.09%

		24Feb2000		23.48		-1.18%		24Feb2000		583.57		-0.86%		24Feb2000		13285		-0.07%

		25Feb2000		23.73		1.06%		25Feb2000		576.42		-1.23%		25Feb2000		13142.74		-1.07%

		28Feb2000		23.59		-0.59%		28Feb2000		584.2		1.35%		28Feb2000		13258.8096		0.88%

		29Feb2000		23		-2.50%		29Feb2000		592.64		1.44%		29Feb2000		13511		1.90%

		01Mar2000		22.98		1.2%		01Mar2000		599.48		1.15%		01Mar2000		13693.04		1.35%

		02Mar2000		22.87		-0.48%		02Mar2000		601.5		0.34%		02Mar2000		13692.24		-0.01%

		03Mar2000		23.59		3.15%		03Mar2000		610.47		1.49%		03Mar2000		13999.5408		2.24%

		06Mar2000		23.19		-1.70%		06Mar2000		604.02		-1.06%		06Mar2000		13877.5296		-0.87%

		07Mar2000		22.73		-1.98%		07Mar2000		588.57		-2.56%		07Mar2000		13583.9408		-2.12%

		08Mar2000		23.53		3.52%		08Mar2000		591.23		0.45%		08Mar2000		13667.92		0.62%

		09Mar2000		23		-2.25%		09Mar2000		603		1.99%		09Mar2000		14006.3696		2.48%

		10Mar2000		22.7		-1.30%		10Mar2000		599.34		-0.61%		10Mar2000		13952.0192		-0.39%

		13Mar2000		23.53		3.66%		13Mar2000		594.61		-0.79%		13Mar2000		13762.7104		-1.36%

		14Mar2000		22.67		-3.65%		14Mar2000		588.43		-1.04%		14Mar2000		13460.9904		-2.19%

		15Mar2000		24.36		7.45%		15Mar2000		605.02		2.82%		15Mar2000		13608.7504		1.10%

		16Mar2000		24.22		-0.57%		16Mar2000		634.44		4.86%		16Mar2000		14202.2		4.36%

		17Mar2000		24.67		1.86%		17Mar2000		632.98		-0.23%		17Mar2000		14273.52		0.50%

		20Mar2000		24.19		-1.95%		20Mar2000		631.14		-0.29%		20Mar2000		14053.24		-1.54%

		21Mar2000		25.33		4.71%		21Mar2000		642.79		1.85%		21Mar2000		14346.2192		2.08%

		22Mar2000		24.33		-3.95%		22Mar2000		643.24		0.07%		22Mar2000		14521.2688		1.22%

		23Mar2000		24.59		1.07%		23Mar2000		652.31		1.41%		23Mar2000		14734.2496		1.47%

		24Mar2000		24.67		0.33%		24Mar2000		652.5		0.03%		24Mar2000		14751.64		0.12%

		27Mar2000		24.44		-0.93%		27Mar2000		649.14		-0.51%		27Mar2000		14703.8896		-0.32%

		28Mar2000		24.59		0.61%		28Mar2000		645.46		-0.57%		28Mar2000		14508.52		-1.33%

		29Mar2000		24.76		0.69%		29Mar2000		649.36		0.60%		29Mar2000		14384.6496		-0.85%

		30Mar2000		25.78		4.12%		30Mar2000		645.67		-0.57%		30Mar2000		14133.93		-1.74%

		31Mar2000		25.39		-1.51%		31Mar2000		647.7		0.31%		31Mar2000		14296.18		1.15%

		03Apr2000		25.98		2.32%		03Apr2000		659.66		1.85%		03Apr2000		14121.57		-1.22%

		04Apr2000		27.12		4.39%		04Apr2000		652.3		-1.12%		04Apr2000		13955.77		-1.17%

		05Apr2000		27.26		0.52%		05Apr2000		650.53		-0.27%		05Apr2000		13948.53		-0.05%

		06Apr2000		27.61		1.28%		06Apr2000		658.79		1.27%		06Apr2000		14146.64		1.42%

		07Apr2000		26.61		-3.62%		07Apr2000		659.43		0.10%		07Apr2000		14341.13		1.37%

		10Apr2000		28.23		6.09%		10Apr2000		659.71		0.04%		10Apr2000		14083.14		-1.80%

		11Apr2000		28.72		1.74%		11Apr2000		661.2		0.23%		11Apr2000		13972.61		-0.78%

		12Apr2000		29.64		3.20%		12Apr2000		654.25		-1.05%		12Apr2000		13586.29		-2.76%

		13Apr2000		30.09		1.52%		13Apr2000		644.61		-1.47%		13Apr2000		13335.44		-1.85%

		14Apr2000		28.87		-4.05%		14Apr2000		611.49		-5.14%		14Apr2000		12475.14		-6.45%

		17Apr2000		31.55		9.28%		17Apr2000		620.21		1.43%		17Apr2000		12849.58		3.00%

		18Apr2000		30.61		-2.98%		18Apr2000		634.81		2.35%		18Apr2000		13328.96		3.73%

		19Apr2000		30.41		-0.65%		19Apr2000		633.27		-0.24%		19Apr2000		13221.41		-0.81%

		20Apr2000		30.47		0.20%		20Apr2000		639.41		0.97%		20Apr2000		13249.44		0.21%

		24Apr2000		30.58		0.36%		24Apr2000		642.18		0.43%		24Apr2000		13126.54		-0.93%

		25Apr2000		30.41		-0.56%		25Apr2000		658.77		2.58%		25Apr2000		13608.03		3.67%

		26Apr2000		30.41		0.00%		26Apr2000		654.31		-0.68%		26Apr2000		13449.27		-1.17%

		27Apr2000		30.47		0.20%		27Apr2000		650.45		-0.59%		27Apr2000		13545.33		0.71%

		28Apr2000		30.26		-0.69%		28Apr2000		644.16		-0.97%		28Apr2000		13541.7		-0.03%

		01May2000		29.89		-1.22%		01May2000		650.57		1.00%		01May2000		13726.81		1.37%

		02May2000		29.44		-1.51%		02May2000		645.75		-0.74%		02May2000		13457.9		-1.96%

		03May2000		29.33		-0.37%		03May2000		631.91		-2.14%		03May2000		13179.24		-2.07%

		04May2000		29.09		-0.82%		04May2000		631.47		-0.07%		04May2000		13181.76		0.02%

		05May2000		29.23		0.48%		05May2000		638.33		1.09%		05May2000		13385.83		1.55%

		08May2000		29.61		1.30%		08May2000		640.3		0.31%		08May2000		13264.23		-0.91%

		09May2000		29.33		-0.95%		09May2000		636.29		-0.63%		09May2000		13119.28		-1.09%

		10May2000		28.87		-1.57%		10May2000		628.36		-1.25%		10May2000		12788.73		-2.52%

		11May2000		29.26		1.35%		11May2000		636.89		1.36%		11May2000		13041.39		1.98%

		12May2000		29.51		0.85%		12May2000		642.86		0.94%		12May2000		13151.12		0.84%

		15May2000		28.95		-1.90%		15May2000		655.78		2.01%		15May2000		13437.65		2.18%

		16May2000		29.41		1.59%		16May2000		658.83		0.47%		16May2000		13601.38		1.22%

		17May2000		28.95		-1.56%		17May2000		650.98		-1.19%		17May2000		13417.67		-1.35%

		18May2000		29.64		2.38%		18May2000		649.59		-0.21%		18May2000		13280.6		-1.02%

		19May2000		29.55		-0.30%		19May2000		639.55		-1.55%		19May2000		12980.74		-2.26%

		22May2000		28.33		-4.13%		22May2000		634.92		-0.72%		22May2000		12893.34		-0.67%

		23May2000		28.39		0.21%		23May2000		630.28		-0.73%		23May2000		12610.68		-2.19%

		24May2000		28.72		1.16%		24May2000		635.18		0.78%		24May2000		12804.24		1.53%

		25May2000		28.01		-2.47%		25May2000		629.8		-0.85%		25May2000		12646.64		-1.23%

		26May2000		26.64		-4.89%		26May2000		628.89		-0.14%		26May2000		12617.04		-0.23%

		30May2000		27.12		1.80%		30May2000		641.38		1.99%		30May2000		13080.63		3.67%

		31May2000		26.84		-1.03%		31May2000		643.6		0.35%		31May2000		13052.96		-0.21%

		01Jun2000		27.37		3.04%		01Jun2000		651.46		1.22%		01Jun2000		13368.11		2.41%

		02Jun2000		27.64		0.99%		02Jun2000		659.69		1.26%		02Jun2000		13734.37		2.74%

		05Jun2000		27.98		1.23%		05Jun2000		655.16		-0.69%		05Jun2000		13678.8		-0.40%

		06Jun2000		27.64		-1.22%		06Jun2000		653		-0.33%		06Jun2000		13573.99		-0.77%

		07Jun2000		27.33		-1.12%		07Jun2000		655.88		0.44%		07Jun2000		13725.34		1.12%

		08Jun2000		27.09		-0.88%		08Jun2000		651.94		-0.60%		08Jun2000		13645.54		-0.58%

		09Jun2000		27.58		1.81%		09Jun2000		648.44		-0.54%		09Jun2000		13644.9		-0.00%

		12Jun2000		27.7		0.44%		12Jun2000		646.78		-0.26%		12Jun2000		13491.25		-1.13%

		13Jun2000		27.61		-0.32%		13Jun2000		653.63		1.06%		13Jun2000		13687.85		1.46%

		14Jun2000		26.67		-3.40%		14Jun2000		656.73		0.47%		14Jun2000		13670.22		-0.13%

		15Jun2000		25.42		-4.69%		15Jun2000		657.44		0.11%		15Jun2000		13737.48		0.49%

		16Jun2000		24.87		-2.16%		16Jun2000		649.68		-1.18%		16Jun2000		13634.61		-0.75%

		19Jun2000		24.67		-0.80%		19Jun2000		654.35		0.72%		19Jun2000		13856.79		1.63%

		20Jun2000		23.76		-3.69%		20Jun2000		649.26		-0.78%		20Jun2000		13818.11		-0.28%

		21Jun2000		24.16		1.68%		21Jun2000		648.98		-0.04%		21Jun2000		13862.21		0.32%

		22Jun2000		24.53		1.53%		22Jun2000		641.54		-1.15%		22Jun2000		13605.06		-1.86%

		23Jun2000		24.56		0.12%		23Jun2000		639.96		-0.25%		23Jun2000		13477.69		-0.94%

		26Jun2000		23.7		-3.50%		26Jun2000		643.94		0.62%		26Jun2000		13603.16		0.93%

		27Jun2000		23.7		0.00%		27Jun2000		643.71		-0.04%		27Jun2000		13536.8		-0.49%

		28Jun2000		24.33		2.66%		28Jun2000		644.21		0.08%		28Jun2000		13629.86		0.69%

		29Jun2000		24.78		1.85%		29Jun2000		642.75		-0.23%		29Jun2000		13521.16		-0.80%

		30Jun2000		24.64		-0.56%		30Jun2000		642.93		0.03%		30Jun2000		13618.5		0.72%

		03Jul2000		25.19		2.23%		03Jul2000		650.19		1.13%		03Jul2000		13750.29		0.97%

		05Jul2000		25.69		1.98%		05Jul2000		644.9		-0.81%		05Jul2000		13530.23		-1.60%

		06Jul2000		26.55		3.35%		06Jul2000		645.75		0.13%		06Jul2000		13647.22		0.86%

		07Jul2000		26.51		-0.15%		07Jul2000		654.36		1.33%		07Jul2000		13849.18		1.48%

		10Jul2000		26.8		1.09%		10Jul2000		656.29		0.29%		10Jul2000		13826.39		-0.16%

		11Jul2000		27.41		2.28%		11Jul2000		659.9		0.55%		11Jul2000		13850.1		0.17%

		12Jul2000		27.69		1.02%		12Jul2000		661.13		0.19%		12Jul2000		14018.57		1.22%

		13Jul2000		27.62		-0.25%		13Jul2000		659.71		-0.21%		13Jul2000		14085.84		0.48%

		14Jul2000		27.22		-1.45%		14Jul2000		663.8		0.62%		14Jul2000		14218.57		0.94%

		17Jul2000		26.56		-2.42%		17Jul2000		663.2		-0.09%		17Jul2000		14236.67		0.13%

		18Jul2000		26.91		1.32%		18Jul2000		658.21		-0.75%		18Jul2000		14049.25		-1.32%

		19Jul2000		27.19		1.04%		19Jul2000		656.95		-0.19%		19Jul2000		13895.71		-1.09%

		20Jul2000		27.16		-0.11%		20Jul2000		660.19		0.49%		20Jul2000		14076.45		1.30%

		21Jul2000		27.16		0.00%		21Jul2000		655.38		-0.73%		21Jul2000		13893.32		-1.30%

		24Jul2000		26.83		-1.22%		24Jul2000		651		-0.67%		24Jul2000		13701.48		-1.38%

		25Jul2000		27.12		1.08%		25Jul2000		652.56		0.24%		25Jul2000		13774.21		0.53%

		26Jul2000		26.8		-1.18%		26Jul2000		644.81		-1.19%		26Jul2000		13600.82		-1.26%

		27Jul2000		26.94		0.52%		27Jul2000		647.2		0.37%		27Jul2000		13495.55		-0.77%

		28Jul2000		26.44		-1.86%		28Jul2000		639.16		-1.24%		28Jul2000		13196.57		-2.22%

		31Jul2000		26.69		0.95%		31Jul2000		640.63		0.23%		31Jul2000		13330.5		1.01%

		01Aug2000		26.87		0.67%		01Aug2000		647.96		1.14%		01Aug2000		13363.23		0.25%

		02Aug2000		26.62		-0.93%		02Aug2000		650.31		0.36%		02Aug2000		13366.78		0.03%

		03Aug2000		29.25		9.88%		03Aug2000		651.71		0.22%		03Aug2000		13503.35		1.02%

		04Aug2000		29.12		-0.44%		04Aug2000		657.79		0.93%		04Aug2000		13619.73		0.86%

		07Aug2000		29.19		0.24%		07Aug2000		663.52		0.87%		07Aug2000		13775.94		1.15%

		08Aug2000		29.5		1.06%		08Aug2000		665.7		0.33%		08Aug2000		13793.93		0.13%

		09Aug2000		29.5		0.00%		09Aug2000		660.57		-0.77%		09Aug2000		13710.52		-0.60%

		10Aug2000		29.5		0.00%		10Aug2000		659.25		-0.20%		10Aug2000		13584.57		-0.92%

		11Aug2000		29.12		-1.29%		11Aug2000		664.74		0.83%		11Aug2000		13704.06		0.88%

		14Aug2000		29		-0.41%		14Aug2000		672.05		1.10%		14Aug2000		13875.29		1.25%

		15Aug2000		28.44		-1.93%		15Aug2000		668.01		-0.60%		15Aug2000		13809.85		-0.47%

		16Aug2000		28.31		-0.46%		16Aug2000		666.25		-0.26%		16Aug2000		13784.88		-0.18%

		17Aug2000		27.06		-4.42%		17Aug2000		671.19		0.74%		17Aug2000		13941.21		1.13%

		18Aug2000		27.75		2.55%		18Aug2000		668.95		-0.33%		18Aug2000		13907.41		-0.24%

		21Aug2000		27.25		-1.80%		21Aug2000		671.16		0.33%		21Aug2000		13969.57		0.45%

		22Aug2000		28		2.75%		22Aug2000		671.62		0.07%		22Aug2000		13969.52		-0.00%

		23Aug2000		27.37		-2.25%		23Aug2000		672.22		0.09%		23Aug2000		14049.17		0.57%

		24Aug2000		27.75		1.39%		24Aug2000		671.94		-0.04%		24Aug2000		14096.83		0.34%

		25Aug2000		27.62		-0.47%		25Aug2000		672.53		0.09%		25Aug2000		14091.29		-0.04%

		28Aug2000		26.19		-5.18%		28Aug2000		675.26		0.41%		28Aug2000		14158.51		0.48%

		29Aug2000		25.25		-3.59%		29Aug2000		673.44		-0.27%		29Aug2000		14147.28		-0.08%

		30Aug2000		25.87		2.46%		30Aug2000		670.46		-0.44%		30Aug2000		14125.58		-0.15%

		31Aug2000		24.19		-6.49%		31Aug2000		674.53		0.61%		31Aug2000		14280.19		1.09%

		01Sep2000		25		3.35%		01Sep2000		677.58		0.45%		01Sep2000		14329.94		0.35%

		05Sep2000		27.44		9.76%		05Sep2000		676.2		-0.20%		05Sep2000		14201.88		-0.89%

		06Sep2000		26.06		-5.03%		06Sep2000		674.46		-0.26%		06Sep2000		14044.67		-1.11%

		07Sep2000		25.87		0.4%		07Sep2000		675.49		0.15%		07Sep2000		14155.35		0.79%

		08Sep2000		26.31		1.70%		08Sep2000		675.73		0.04%		08Sep2000		14050.2		-0.74%

		11Sep2000		26		-1.18%		11Sep2000		677.24		0.22%		11Sep2000		13995.84		-0.39%

		12Sep2000		25.06		-3.62%		12Sep2000		675.84		-0.21%		12Sep2000		13937.85		-0.41%

		13Sep2000		25.31		1.00%		13Sep2000		675.22		-0.09%		13Sep2000		13970.32		0.23%

		14Sep2000		25.87		2.21%		14Sep2000		674.42		-0.12%		14Sep2000		13974.41		0.03%

		15Sep2000		25.87		0.00%		15Sep2000		669.42		-0.74%		15Sep2000		13813.71		-1.15%

		18Sep2000		26		0.50%		18Sep2000		659.78		-1.44%		18Sep2000		13578.19		-1.70%

		19Sep2000		25.75		-0.96%		19Sep2000		661.11		0.20%		19Sep2000		13746.03		1.24%

		20Sep2000		25.06		-2.68%		20Sep2000		653.84		-1.10%		20Sep2000		13693.56		-0.38%

		21Sep2000		23.62		-5.75%		21Sep2000		654.23		0.06%		21Sep2000		13637.95		-0.41%

		22Sep2000		25.62		8.47%		22Sep2000		659.34		0.78%		22Sep2000		13678.29		0.30%

		25Sep2000		25.44		-0.70%		25Sep2000		659.48		0.02%		25Sep2000		13604.74		-0.54%

		26Sep2000		24.37		-4.21%		26Sep2000		654.83		-0.71%		26Sep2000		13484.56		-0.88%

		27Sep2000		24.75		1.56%		27Sep2000		656.05		0.19%		27Sep2000		13465.27		-0.14%

		28Sep2000		25.06		1.25%		28Sep2000		667.75		1.78%		28Sep2000		13786.28		2.38%

		29Sep2000		25.5		1.76%		29Sep2000		663.04		-0.71%		29Sep2000		13613.48		-1.25%

		02Oct2000		26.06		2.20%		02Oct2000		666.37		0.50%		02Oct2000		13522.39		-0.67%

		03Oct2000		25.62		-1.69%		03Oct2000		664.62		-0.26%		03Oct2000		13364.95		-1.16%

		04Oct2000		26.37		2.93%		04Oct2000		665.14		0.08%		04Oct2000		13452.13		0.65%

		05Oct2000		25.94		-1.63%		05Oct2000		667.87		0.41%		05Oct2000		13422.16		-0.22%

		06Oct2000		25.31		-2.43%		06Oct2000		656.12		-1.76%		06Oct2000		13142.28		-2.09%

		09Oct2000		25.87		2.21%		09Oct2000		653.55		-0.39%		09Oct2000		13099.93		-0.32%

		10Oct2000		25.12		-2.90%		10Oct2000		650.36		-0.49%		10Oct2000		12922.96		-1.35%

		11Oct2000		24.12		-3.98%		11Oct2000		640.42		-1.53%		11Oct2000		12699.66		-1.73%

		12Oct2000		23.37		-3.11%		12Oct2000		624.12		-2.55%		12Oct2000		12354.82		-2.72%

		13Oct2000		25.37		8.56%		13Oct2000		637.61		2.16%		13Oct2000		12803.53		3.63%

		16Oct2000		24.62		-2.96%		16Oct2000		641.67		0.64%		16Oct2000		12831.46		0.22%

		17Oct2000		24.44		-0.73%		17Oct2000		629.46		-1.90%		17Oct2000		12588.6		-1.89%

		18Oct2000		25.06		2.54%		18Oct2000		625.16		-0.68%		18Oct2000		12494.14		-0.75%

		19Oct2000		25.62		2.23%		19Oct2000		638.66		2.16%		19Oct2000		12942.8		3.59%

		20Oct2000		25.06		-2.19%		20Oct2000		642.17		0.55%		20Oct2000		13057.4		0.89%

		23Oct2000		25.19		0.52%		23Oct2000		642.29		0.02%		23Oct2000		13058.91		0.01%

		24Oct2000		25.81		2.46%		24Oct2000		646.54		0.66%		24Oct2000		13046.78		-0.09%

		25Oct2000		25.12		-2.67%		25Oct2000		636.5		-1.55%		25Oct2000		12733.72		-2.40%

		26Oct2000		25.12		0.00%		26Oct2000		633.48		-0.47%		26Oct2000		12738.87		0.04%

		27Oct2000		25.56		1.75%		27Oct2000		641.01		1.19%		27Oct2000		12860.65		0.96%

		30Oct2000		26.5		3.68%		30Oct2000		654.53		2.11%		30Oct2000		12965.7		0.82%

		31Oct2000		26.12		-1.43%		31Oct2000		666.02		1.76%		31Oct2000		13314.68		2.69%

		01Nov2000		25.81		-1.19%		01Nov2000		664.5		-0.23%		01Nov2000		13252.6		-0.47%

		02Nov2000		26.06		0.97%		02Nov2000		663.23		-0.19%		02Nov2000		13388.31		1.02%

		03Nov2000		25.31		-2.88%		03Nov2000		661.35		-0.28%		03Nov2000		13382.98		-0.04%

		06Nov2000		26.44		4.46%		06Nov2000		665.39		0.61%		06Nov2000		13404.68		0.16%

		07Nov2000		25		-5.45%		07Nov2000		664.52		-0.13%		07Nov2000		13402.75		-0.01%

		08Nov2000		24.81		-0.76%		08Nov2000		661.8		-0.41%		08Nov2000		13152.55		-1.87%

		09Nov2000		25.44		2.54%		09Nov2000		656.2		-0.85%		09Nov2000		13029.26		-0.94%

		10Nov2000		25.06		-1.49%		10Nov2000		646.44		-1.49%		10Nov2000		12688.89		-2.61%

		13Nov2000		25.31		1.00%		13Nov2000		639.05		-1.14%		13Nov2000		12522.54		-1.31%

		14Nov2000		25.31		0.00%		14Nov2000		648.52		1.48%		14Nov2000		12846.73		2.59%

		15Nov2000		26.25		3.71%		15Nov2000		651.09		0.40%		15Nov2000		12926.01		0.62%

		16Nov2000		25		-4.76%		16Nov2000		647.02		-0.63%		16Nov2000		12720.57		-1.59%

		17Nov2000		24.94		-0.24%		17Nov2000		643.74		-0.51%		17Nov2000		12659.93		-0.48%

		20Nov2000		23.5		-5.77%		20Nov2000		634.34		-1.46%		20Nov2000		12361.32		-2.36%

		21Nov2000		24.37		3.70%		21Nov2000		635.23		0.14%		21Nov2000		12361.42		0.00%

		22Nov2000		23.81		-2.30%		22Nov2000		626.46		-1.38%		22Nov2000		12110.06		-2.03%

		24Nov2000		24.06		1.05%		24Nov2000		632.09		0.90%		24Nov2000		12353.62		2.01%

		27Nov2000		24.56		2.08%		27Nov2000		636.93		0.77%		27Nov2000		12393.69		0.32%

		28Nov2000		24.12		-1.79%		28Nov2000		634.33		-0.41%		28Nov2000		12197.42		-1.58%

		29Nov2000		24.44		1.33%		29Nov2000		637.42		0.49%		29Nov2000		12220.59		0.19%

		30Nov2000		22.75		-6.91%		30Nov2000		629.78		-1.20%		30Nov2000		11976.24		-2.00%

		01Dec2000		24.19		7.65%		01Dec2000		631.49		0.27%		01Dec2000		12037.44		0.51%

		04Dec2000		23.81		-1.57%		04Dec2000		637.41		0.94%		04Dec2000		12084.23		0.39%

		05Dec2000		24.75		3.95%		05Dec2000		653.27		2.49%		05Dec2000		12616.93		4.41%

		06Dec2000		23.87		-3.56%		06Dec2000		645.72		-1.16%		06Dec2000		12398.24		-1.73%

		07Dec2000		24		0.54%		07Dec2000		644.78		-0.15%		07Dec2000		12329.4		-0.56%

		08Dec2000		24.12		0.50%		08Dec2000		655.37		1.64%		08Dec2000		12666.54		2.73%

		11Dec2000		23.87		-1.04%		11Dec2000		657.53		0.33%		11Dec2000		12811.65		1.15%

		12Dec2000		23.62		-1.05%		12Dec2000		655		-0.38%		12Dec2000		12685.51		-0.98%

		13Dec2000		23.62		0.00%		13Dec2000		653.3		-0.26%		13Dec2000		12545.65		-1.10%

		14Dec2000		23.25		-1.57%		14Dec2000		645.58		-1.18%		14Dec2000		12328.82		-1.73%

		15Dec2000		22.5		-3.23%		15Dec2000		635.86		-1.51%		15Dec2000		12093.96		-1.90%

		18Dec2000		23.5		4.44%		18Dec2000		643.23		1.16%		18Dec2000		12177.98		0.69%

		19Dec2000		23.56		0.26%		19Dec2000		639.86		-0.52%		19Dec2000		11988.14		-1.56%

		20Dec2000		22.12		-6.11%		20Dec2000		624.97		-2.33%		20Dec2000		11570.28		-3.49%

		21Dec2000		24.19		9.36%		21Dec2000		629.28		0.69%		21Dec2000		11635.55		0.56%

		22Dec2000		22.81		-5.70%		22Dec2000		639.55		1.63%		22Dec2000		11981.58		2.97%

		26Dec2000		24		5.22%		26Dec2000		646.09		1.02%		26Dec2000		12053.79		0.60%

		27Dec2000		23.56		-1.83%		27Dec2000		653.66		1.17%		27Dec2000		12215.61		1.34%

		28Dec2000		24.25		2.93%		28Dec2000		659.9		0.95%		28Dec2000		12325.67		0.90%

		29Dec2000		23.44		-3.34%		29Dec2000		656.87		-0.46%		29Dec2000		12175.88		-1.22%

		Standard Deviation:				0.02498						0.01087						0.01284
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Daily

		



Returns

Frequency

F Returns 12/1997-12/2000



Monthly

		Ford Stock Price						NYSE Composite						Wilshire 5000 TM Index

		Date		Last		Returns		Date		Last		Returns		Date		Last		Returns

		01Dec1994		10.3				01Dec1994		250.94

		02Jan1995		9.33		-9.4%		02Jan1995		255.93		2.0%

		01Feb1995		9.64		3.3%		01Feb1995		264.65		3.4%

		01Mar1995		9.92		2.9%		01Mar1995		271.04		2.4%

		03Apr1995		10.01		0.9%		03Apr1995		276.87		2.2%

		01May1995		10.81		8.0%		01May1995		286.44		3.5%

		01Jun1995		10.98		1.6%		01Jun1995		291.84		1.9%

		03Jul1995		10.7		-2.6%		03Jul1995		301.32		3.2%

		01Aug1995		11.36		6.2%		01Aug1995		302		0.2%

		01Sep1995		11.5		1.2%		01Sep1995		313.26		3.7%

		02Oct1995		10.61		-7.7%		02Oct1995		309.61		-1.2%

		01Nov1995		10.44		-1.6%		01Nov1995		323.59		4.5%

		01Dec1995		10.67		2.2%		01Dec1995		329.51		1.8%

		01Jan1996		10.89		2.1%		01Jan1996		340.03		3.2%

		01Feb1996		11.55		6.1%		01Feb1996		342.8		0.8%

		01Mar1996		12.7		10.0%		01Mar1996		346.92		1.2%

		01Apr1996		13.25		4.3%		01Apr1996		351.24		1.2%

		01May1996		13.48		1.7%		01May1996		358.83		2.2%

		03Jun1996		11.95		-11.4%		03Jun1996		359.2		0.1%

		01Jul1996		11.95		0.0%		01Jul1996		342.7		-4.6%

		01Aug1996		12.37		3.5%		01Aug1996		350.99		2.4%

		02Sep1996		11.55		-6.6%		02Sep1996		367.33		4.7%

		01Oct1996		11.55		0.0%		01Oct1996		374.5		2.0%

		01Nov1996		12.09		4.7%		01Nov1996		398.43		6.4%		01Nov1996		7292.2

		02Dec1996		11.91		-1.5%		02Dec1996		392.3		-1.5%		02Dec1996		7198.3		-1.3%

		01Jan1997		11.86		-0.4%		01Jan1997		411.98		5.0%		01Jan1997		7575.8		5.2%

		03Feb1997		12.14		2.4%		03Feb1997		415.51		0.9%		03Feb1997		7559.4		-0.2%

		03Mar1997		11.58		-4.6%		03Mar1997		398.55		-4.1%		03Mar1997		7213.5		-4.6%

		01Apr1997		12.83		10.8%		01Apr1997		416.94		4.6%		01Apr1997		7519.3		4.2%

		01May1997		13.84		7.9%		01May1997		441.78		6.0%		01May1997		8038.5		6.9%

		02Jun1997		14.03		1.4%		02Jun1997		462.44		4.7%		02Jun1997		8396.9		4.5%

		01Jul1997		15.09		7.6%		01Jul1997		494.5		6.9%		01Jul1997		9031.4		7.6%

		01Aug1997		15.87		5.2%		01Aug1997		470.48		-4.9%		01Aug1997		8680		-3.9%

		01Sep1997		16.66		5.0%		01Sep1997		497.23		5.7%		01Sep1997		9180.2		5.8%

		01Oct1997		16.14		-3.1%		01Oct1997		481.14		-3.2%		01Oct1997		8865.3		-3.4%

		03Nov1997		15.87		-1.7%		03Nov1997		499.1		3.7%		03Nov1997		9142.4		3.1%

		01Dec1997		17.92		12.9%		01Dec1997		511.19		2.4%		01Dec1997		9298.2		1.7%

		01Jan1998		18.83		5.1%		01Jan1998		510.63		-0.1%		01Jan1998		9340.8		0.5%

		02Feb1998		20.89		10.9%		02Feb1998		544.26		6.6%		02Feb1998		10006.4		7.1%

		02Mar1998		23.94		14.6%		02Mar1998		572.78		5.2%		02Mar1998		10494.7		4.9%

		01Apr1998		25.33		5.8%		01Apr1998		577.37		0.8%		01Apr1998		10609.6		1.1%

		01May1998		28.67		13.2%		01May1998		565.28		-2.1%		01May1998		10314.2		-2.8%

		01Jun1998		32.61		13.7%		01Jun1998		578.73		2.4%		01Jun1998		10663.6		3.4%

		01Jul1998		31.5		-3.4%		01Jul1998		565.27		-2.3%		01Jul1998		10420.3		-2.3%

		03Aug1998		24.67		-21.7%		03Aug1998		480.6		-15.0%		03Aug1998		8785.7		-15.7%

		01Sep1998		25.98		5.3%		01Sep1998		504.47		5.0%		01Sep1998		9346.8		6.4%

		01Oct1998		29.98		15.4%		01Oct1998		543.35		7.7%		01Oct1998		10032.2		7.3%

		02Nov1998		30.44		1.5%		02Nov1998		571.5		5.2%		02Nov1998		10650.2		6.2%

		01Dec1998		32.45		7.5%		01Dec1998		595.81		4.3%		01Dec1998		11317.6		6.3%

		01Jan1999		33.95		4.6%		01Jan1999		600.44		0.8%		01Jan1999		11724.8		3.6%

		01Feb1999		32.78		-3.4%		01Feb1999		586.46		-2.3%		01Feb1999		11286.1		-3.7%

		01Mar1999		31.33		-3.6%		01Mar1999		603.59		2.9%		01Mar1999		11707.7		3.7%

		01Apr1999		35.34		12.8%		01Apr1999		634.3		5.1%		01Apr1999		12259.4		4.7%

		03May1999		31.58		-10.6%		03May1999		622.26		-1.9%		03May1999		11979		-2.3%

		01Jun1999		31.2		-0.4%		01Jun1999		648.13		4.2%		01Jun1999		12574.7		5.0%

		01Jul1999		26.81		-14.1%		01Jul1999		626.07		-3.4%		01Jul1999		12176.1		-3.2%

		02Aug1999		28.81		7.5%		02Aug1999		612.33		-2.2%		02Aug1999		12053.2		-1.0%

		01Sep1999		27.78		-2.7%		01Sep1999		592.79		-3.2%		01Sep1999		11713.7		-2.8%

		01Oct1999		30.33		9.2%		01Oct1999		625.47		5.5%		01Oct1999		12449.5		6.3%

		01Nov1999		27.92		-7.9%		01Nov1999		631.18		0.9%		01Nov1999		12851.86		3.2%

		01Dec1999		29.47		6.6%		01Dec1999		650.3		3.0%		01Dec1999		13812.7008		7.5%

		03Jan2000		27.5		-6.7%		03Jan2000		621.73		-4.4%		03Jan2000		13230.62		-4.2%

		01Feb2000		23		-16.4%		01Feb2000		592.64		-4.7%		01Feb2000		13511		2.1%

		01Mar2000		25.39		11.6%		01Mar2000		647.7		9.3%		01Mar2000		14296.18		5.8%

		03Apr2000		30.26		19.2%		03Apr2000		644.16		-0.5%		03Apr2000		13541.7		-5.3%

		01May2000		26.84		-11.3%		01May2000		643.6		-0.1%		01May2000		13052.96		-3.6%

		01Jun2000		24.64		-7.1%		01Jun2000		642.93		-0.1%		01Jun2000		13618.5		4.3%

		03Jul2000		24.64		0.0%		03Jul2000		640.63		-0.4%		03Jul2000		13330.5		-2.1%

		01Aug2000		24.19		-1.8%		01Aug2000		674.53		5.3%		01Aug2000		14280.19		7.1%

		01Sep2000		25.5		6.6%		01Sep2000		663.04		-1.7%		01Sep2000		13613.48		-4.7%

		02Oct2000		26.12		2.4%		02Oct2000		666.02		0.4%		02Oct2000		13314.68		-2.2%

		01Nov2000		22.75		-12.9%		01Nov2000		629.78		-5.4%		01Nov2000		11976.24		-10.1%

		01Dec2000		23.44		4.4%		01Dec2000		656.87		4.3%		01Dec2000		12175.88		1.7%

		Standard Deviation:				0.07996						0.0392						0.05072

		Mean				0.0160						0.0142						0.0118
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Dividends

		





Betas

		Monthly Beta against NYSE Composite

		Beginning Jan-95 to Dec-97

		Monthly Beta against NYSE Composite

		Beginning Jan-98 to Dec-00

		Daily Beta against NYSE Composite

		Beginning Jan-98 to Dec-00

		Monthly Beta against Wilshire 5000 Total Market Index

		Beginning Jan-95 to Dec-97

		Monthly Beta against Wilshire 5000 Total Market Index

		Beginning Jan-98 to Dec-00

		Daily Beta against Wilshire 5000 Total Market Index

		Beginning Jan-98 to Dec-00





Beta Comparison

						F vs NYSE Composite
Group Regression		F vs NYSE Composite
Bridge		Wilshire 5000 TMI
Group Regression		Wilshire 5000 TMI
Bridge

		Monthly

				1995-1997		0.53052		1.117				1.105

				1998 - 2000		1.45438		1.191		0.94446		1.060

		Daily

				1998 - 2000		1.10076		0.832		0.82593		0.526





P-E Graph

		





Daily Regression

		

		Ford Vs NYSE Daily

		Regression Statistics

		Multiple R		0.4790706069

		R Square		0.2295086464

		Adjusted R Square		0.228489478

		Standard Error		0.0219390184

		Observations		758

		ANOVA

				df		SS		MS		F		Significance F

		Regression		1		0.1083895626		0.1083895626		225.1920620517		9.51590703596707E-45

		Residual		756		0.3638783204		0.0004813205

		Total		757		0.472267883

				Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95.0%		Upper 95.0%

		Intercept		0.000367853		0.0007974429		0.4612907154		0.6447227315		-0.0011976135		0.0019333195		-0.0011976135		0.0019333195

		X Variable 1		1.1007562145		0.0733524471		15.0064007028		9.51590703596707E-45		0.9567574435		1.2447549854		0.9567574435		1.2447549854

		Ford Vs Wilshire Daily

		Regression Statistics

		Multiple R		0.4245057953

		R Square		0.1802051703

		Adjusted R Square		0.1791207856

		Standard Error		0.0226300699

		Observations		758

		ANOVA

				df		SS		MS		F		Significance F

		Regression		1		0.0851051143		0.0851051143		166.1819564812		1.63169687544417E-34

		Residual		756		0.3871627687		0.0005121201

		Total		757		0.472267883

				Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95.0%		Upper 95.0%

		Intercept		0.0004418016		0.0008224983		0.5371458873		0.5913248978		-0.0011728513		0.0020564544		-0.0011728513		0.0020564544

		X Variable 1		0.8259258334		0.0640691727		12.8911580737		1.63169687544303E-34		0.7001511321		0.9517005347		0.7001511321		0.9517005347

		NYSE Vs Wilshire Daily

		Regression Statistics

		Multiple R		0.9304826993

		R Square		0.8657980537

		Adjusted R Square		0.8656205379

		Standard Error		0.0039849337

		Observations		758

		ANOVA

				df		SS		MS		F		Significance F

		Regression		1		0.0774500633		0.0774500633		4877.3013106452		0

		Residual		756		0.0120050504		0.0000158797

		Total		757		0.0894551136

				Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95.0%		Upper 95.0%

		Intercept		0.0000497479		0.0001448339		0.3434827079		0.7313308466		-0.0002345766		0.0003340725		-0.0002345766		0.0003340725

		X Variable 1		0.7879054582		0.0112819538		69.8376783022		0		0.7657577653		0.8100531512		0.7657577653		0.8100531512





Monthly Regression

		

		F Vs NYSE Monthly  02/1995 - 12/1997

		Regression Statistics

		Multiple R		0.2885315881

		R Square		0.0832504773

		Adjusted R Square		0.0562872561

		Standard Error		0.0532499709

		Observations		36

		ANOVA

				df		SS		MS		F		Significance F

		Regression		1		0.0087549507		0.0087549507		3.0875568079		0.0878959578

		Residual		34		0.0964090195		0.0028355594

		Total		35		0.1051639702

				Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95.0%		Upper 95.0%

		Intercept		0.0061418555		0.010801279		0.5686229829		0.5733490343		-0.01580897		0.028092681		-0.01580897		0.028092681

		X Variable 1		0.5305156502		0.3019191928		1.757144504		0.0878959578		-0.0830575683		1.1440888687		-0.0830575683		1.1440888687

		F Vs NYSE Monthly  02/1998 - 12/2000																				F Vs Wilshire Monthly  02/1998 - 12/2000

		Regression Statistics																				Regression Statistics

		Multiple R		0.6755856735																		Multiple R		0.5079422907

		R Square		0.4564160023																		R Square		0.2580053706

		Adjusted R Square		0.4404282376																		Adjusted R Square		0.2361819992

		Standard Error		0.0746657982																		Standard Error		0.0872345975

		Observations		36																		Observations		36

		ANOVA																				ANOVA

				df		SS		MS		F		Significance F												df		SS		MS		F		Significance F

		Regression		1		0.1591536274		0.1591536274		28.5478309569		0.0000061584										Regression		1		0.0899672457		0.0899672457		11.822434091		0.0015639902

		Residual		34		0.1895493685		0.0055749814														Residual		34		0.2587357502		0.007609875

		Total		35		0.3487029959																Total		35		0.3487029959

				Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95.0%		Upper 95.0%						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95.0%		Upper 95.0%

		Intercept		0.0032407716		0.0126361505		0.2564682627		0.7991348298		-0.0224389591		0.0289205023		-0.0224389591		0.0289205023				Intercept		0.0065012011		0.0147458133		0.4408845412		0.6620873784		-0.0234658773		0.0364682795		-0.0234658773		0.0364682795

		X Variable 1		1.4543849415		0.2722029396		5.3430170276		0.0000061584		0.9012023755		2.0075675074		0.9012023755		2.0075675074				X Variable 1		0.9444567445		0.2746810011		3.4383766651		0.0015639902		0.3862381551		1.502675334		0.3862381551		1.502675334
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