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............................................................................................................. 
YEAR BC. INDEX Rm Rm-E(Rm) [Rm-E(Rm)]o2 PORT.VALUE Rp [Rp-E(Rp)] Co1 .4*Co1.8 BETA ............................................................................................................. 

1979 - 
5 JAN. 225.06 

12 JAN. 223.40 
19 JAN. 216.15 
26 JAN. 212.99 

2 FEE. 206.84 
9 FEE. 206.77 

16 FEB. 207.16 
23FEB. 197.45 

2 MAR. 201.22 
9 MAR. 198.50 . 

16 MAR. 195.61 
23 MAR. 182.93 
30 MAR. 190.69 

5 APR. 184.16 
12 APR. 180.65 
20 APR. 169.49 
27 APR. 158.89 

4 M A Y  147.73 
11 MAY 146.13 
18 MAY 141.81 
25 M A Y  151.51 
1 JUN. 161.21 
8 JUN. 156.46 

15 JUN. 154.50 
22 JUN. 151.43 
29 JUN. 152.57 

6JUL.  150.47 
13 JUL. 146.83 
20 JUL. 149.72 
27 JUL. 151.63 

3 A&. 153.46 
10 AUG. 153.52 
17 AUG. 150.16 
24 AUG. 148.58 
31  AUG. 147.62 

7 SEP. 148.11 
14SEP. 144.47 
21SEP. 145.25 
28 SEP. .146.28 

5 OCT. 145.66 
12 OCT. 147.33 
19 OCT. 145.14 
26 OCT. 140.69 

2 NOV. 133.18 
9 NOV. 127.53 

16 NOV. 127.45 
23 NOV. 128.03 0.4551 0.6729 0.4528 88.46 0.2720 0.0295 0.0199 
30 NOV. 131.46 2.6791 2.8969 8.3921 88.57 0.1243 -0.1182 -0.3423 
7 DEC. 131.89 0.3271 . 0.5449 0.2970 88.74 0.1919 -0.0506 -0.0276 

14 DEC. 131.71 -0.1365 0.0814 0.0066 88.55 -0.2141 -0.4566 -0.0372 
21  OEC. 130.20 -1.1465 -0.9286 0.8623 89.01 0.5195 0.2770 -0.2572 
28 DEC. 128.82 -1.0599 -0.8421 0.7091 88.72 -0.3258 -0.5683 0.4786 



........................... 
YEAR BC. INDEX Rm ........................... 
1980 

4 JAN. 124.43 -3.4079 
11 JAN. 116.12 -6.6785 
18 JAN. 120.17 3.4878 
25 JAN. 119.75 -0.3495 

1FE8. 118.36 -1.1608 
8FEB. 117.54 -0.6928 

15 FEE. 118.10 0.4764 
22 FEE. 120.38 1.9306 
29 FEE. 119.42 -0.7975 
7 MR.  121.32 1.5910 

14 MAR. 120.97 -0.2885 
21 MAR. 120.03 -0.7771 
28 MAR. 120.64 0.5082 

4 APR. 120.67 0.0249 
11 APR. 117.86 -2.3287 
18 APR. . 114.21 -3.0969 
25 APR. 113.26 -0.8318 

2MAY 113.25 -0.0088 
9 tWY 113.79 0.4768 

16 MAY 112.19 -1.4061 
23M4Y 110.52 -1.4885 
30 M A Y  109.30 -1.1039 
6 JUN. 108.27 -0.9424 

13 JON. 113.19 4.5442 
20 JUN. 110.81 -2.1027 
27 JUN. 113.16 2.1207 

4 JUL. 112.03 -0.9986 
11  JUL. 112.46 0.3838 
18 JUL. 111.61 -0.7558.. 
25JUL.  111.42 -0.1702 
1 AUG. 111.76 0.3052 
8 AUG. 111.14 -0.5548 

15 AUG. 109.78 -1.2237 
22 AUG. 107.78 -1.8218 
29 AUG. 105.88 -1.7629 

5 SEP. 102.77 -2.9373 
I 2  SEP. 102.07 -0.6811 
19 SEP. 
26 SEP. 

3 OCT. 
10 OCT. 
17 OCT. 
24 OCT. 
31 OCT. 

7 NOV. 
14 NOV. 
21  NOV. 
28 NOY. 

4 OEC. 
12 OEC. 
19 OEC. 
26 OEC. 

PORT. VALUE Rp .------------------- 

..................................... 
[Rp-E(Rp)] Co1 .4*Co1.8 BETA ------------------------------------- 



YEAR 8C. INDEX 

1981 
2JAN. 109.72 
9JAN. 110.03 

16 JAN. 110.96 
23 JAN. 112.27 
30 JAN. 111.81 
6FEE. 112.07 

13 FEE. 113.10 
20 FEE. 112.27 
27 FEE. 112.06 

6 MAR. 110.61 
13 MAR. 109.76 
20 MAR. 110.35 
27 MAR. a109.88 

3 APR. 109.51 
10 APR. 108.70 
17 APR. 107.81 
24 APR. 107.70 
30 APR. 107.32 

8 MAY 106.99 
15 MAY 105.11 
22 MAY 104.12 
29 MAY . 103.31 
5JUN. 101.99 

12 JUN. 102.00 
19 JUN. 101.10 
26JUN. 99.02 

3 JUL. 98.70 
10 JUL. - 97.83 
16JUL. 98.23 
24JUL. 99.19 
31JUL. 97.77 
7 AUG. 96.85 

14 AUG. 96.01 
21 AUG. 93.20 
28 AUG. 91.82 

4 SEP. 90.62 
11 SEP. 91.01 
18 SEP. 91.91 
25 SEP. 92.82 

2 OCT. 91.83 
9OCT. 92.46 

16 OCT. 92.74 
22OCT. 92.40 
30 OCT. 92.36 

6 NOV. 93.12 
13 NOV. 94.15 
20 NOV. 93.93 
27 NOV. 94.87 

4 OEC. 96.90 
11 DEC. 96.45 
18 DEC. 94.38 
25 DEC. 93.10 

.--------------------------------------------- 
Rp [Rp-E(Rp)] Co1 .~*COT .8 BETA 



............................................................................................................. 
YEAR 8C.INOEX Rm Rm-E(Rm)[Rm-E(Rm)]e2PORT.VALUE Rp [Rp-E(Rp)] C01.4~Co1.8 BETA ............................................................................................................. * 

1982 
30 OEC. 

8 JAN. 
15 JAN. 
22 JAN. 
29 JAN. 

5 FEE. 
12 FEB. 
1 9  FEE. 
26 FEB. 

5 MAR. 
12 MAR. 
19 MAR. 
26 MAR. 

2 APR. 
9 APR. 

16 APR. 
23  APR. 
30 APR. 

6 MAY 
1 4  K4Y 
2 1  MAY 
28 M A Y  
4 JUN. 

11 JUN. 
1 8  JUN. 
25 JUN. 

2 JUL. 
9 JUL. 

1 6  JUL. 
23 JUL. 
3 0  JUL. 

6 AUG. 
1 3  AUG. 
20 AUG. 
27 AUG. 

3 SEP. 
10 SEP. 
17 SEP. 
24 SEP. 
1 OCT. 
8 OCT. 

15 OCT. 
22 K T .  
29 OCT. 

5 NOV. 
1 2  NOV. 
19 NOV. 
26 NOV. 

3 DEC. 
9 DEC. 

17 OEC. 
24  OEC. 
30 DEC. 



............................................................................................................. 
YEAR BC. INDEX Rm Rm-E(Rm) [Rm-E(Rm)]o2 PORT.VALUE Rp [Rp-E(Rp)] Co1.4*Co1.8 BETA ............................................................................................................. 

1983 
7 JAN. 
14 JAN. 
21 JAN. 
28 JAN. 
4 FEB. 
11 FEB. 
18 FEB. 
25 FEB. 
4 MAR. 
11 MAR. 
18 MAR. 
25 MAR. 
1 APR. 
8 APR. 
15 APR. 
22 APR. 
29 APR. 
6 MAY 
13 MAY 
20 MAY 
27 M4Y 
3 JUN. 
10 JUN. 
17 JUN. 
24 JUN. 
30 JUN. 
8JUL. 
15 JUL. 
22 JUL. 
29 JUL. 
5 AUG. 
11 AUG. 
19 AUG. 
26 AUG. 
2 SEP. 
9 SEP. 
16' SEP. 
23 SEP. 
30 SEP. 
7 OCT. 
14 OCT. 
21 OCT. 122.56 -1.8735 -1.6557 2.7412 183.91 -0.8892 -1.1317 
28 OCT. 123.59 0.8404 1.0583 1.1199 184.77 0.4676 0.2251 
4 NOV. 123.70 0.0890 0.3069 0.0942 185.61 0.4546 0.2121 
11 NOV. 123.61 -0.0728 0.1451 0.0211 184.93 -0.3664 -0.6089 
18 NOV. 123.85 0.1942 0.4120 0.1697 184.64 -0.1568 -0.3993 
25 NOV. 123.32 -0.4279 -0.2101 0.0441 184.30 -0.1841 ' -0.4267 
2 OEC. 120.69 -2.1327 -1.9148 3.6665 182.66 -0.8899 -1.1324 
9 DEC. 120.01 -0.5634 -0.3456 0.1194 181.20 -0.7993 -1.0418 
16 DEC. 120.54 0.4416 0.6595 0.4349 181.21 0.0055 -0.2370 
23 OEC. 120.01 -0.4397 -0.2218 0.0492 181.67 0.2538 0.0113 
30 OEC. 121.24 1.0249 1.2428 1.5445 183.34 0.9192 0.6767 ..................................................................................... 

TOTAL -56.6402 1030.8575 63.0544 
AYE. -0.2178 3.9648 0.2425 ..................................................................................... 
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