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 1  2545  31  2549 
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-1  (ACL, 

BAY, BBL, BT, KBANK, KK)  1  2545  31  2549 

/ /
ACL  BAY  BBL  BT  KBANK KK

4/1/2002 315.73 8.1 5.5 39.75 18.2 20.7 25.5 

11/1/2002 322.55 7.95 5.35 42 17.6 20.5 26 

18/1/2002 317.52 7.85 5.15 40.25 17.3 20.5 26.75 

25/1/2002 338.99 8.3 5.9 50.5 18.1 24 30.25 

1/2/2002 336.65 8.1 5.6 49 17.1 23.6 30.5 

8/2/2002 353.59 8.1 6 56 17.7 25 30.5 

15/2/2002 373.02 8.7 6.15 61 18.3 26.5 36.5 

22/2/2002 351.32 8.35 5.8 49.5 16.4 22.9 36.75 

1/3/2002 380.65 9.55 6.2 55 17.5 26 43.5 

8/3/2002 390.65 10.4 6.1 54.5 17.3 24.7 40.25 

15/3/2002 377.39 10.3 5.9 53.5 16.4 23.9 40 

22/3/2002 389.31 10.2 6.2 53.5 18 24.7 41.75 

29/3/2002 373.95 9.15 5.95 49.5 16.8 22.4 40.25 

5/4/2002 369.99 9.5 6 53 17.6 23.3 38.75 

12/4/2002 379.63 10.2 6.45 54 17.7 25 43.75 

19/4/2002 386.51 10.4 6.55 57 17.6 26.75 44 

26/4/2002 376.44 10.2 6.2 53 16.9 25 40.5 

3/5/2002 374.05 10.1 6.2 52.5 16.7 26 41.75 

10/5/2002 382.09 10 6.1 54.5 16.5 26 43.75 

17/5/2002 378.23 10 6.15 52 16 25.5 43.5 

24/5/2002 392.09 10.6 6.25 54.5 16.3 26.75 45 

31/5/2002 407.96 11.6 6.3 58.5 16.9 30 46.75 

7/6/2002 417.33 11.8 6.25 60 16.4 30.75 46.75 

14/6/2002 422.44 12.3 6.8 64.5 16.7 31.75 44 
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/ /
ACL  BAY  BBL  BT  KBANK KK

21/6/2002 395.46 11.4 6.8 57 15.9 28.75 41.5 

28/6/2002 389.10 10.8 6.55 56 15.1 28.25 39.25 

5/7/2002 401.10 11.9 7.05 59.5 15.4 29.25 41.75 

12/7/2002 400.66 11.4 7.2 59 14.8 28.75 41 

19/7/2002 394.27 10.7 7.35 56.5 14.2 27.5 39 

26/7/2002 366.47 9.25 6.9 52 12.5 24.3 34.75 

2/8/2002 370.46 9.05 6.95 53 12.4 25 32.75 

9/8/2002 367.07 8.75 7.05 52 11.9 25.25 33.75 

16/8/2002 373.03 9.2 7.3 53 11.8 27.25 36.5 

23/8/2002 367.01 8.75 7.2 53 13.6 27 35.5 

30/8/2002 361.16 8.6 7.05 51 12.6 25.5 34.5 

6/9/2002 353.55 8.15 6.6 47.5 12.5 24.7 32 

13/9/2002 357.15 8.25 6.6 49.75 12.6 25.75 33.25 

20/9/2002 351.52 8.15 6.2 48 11.2 25.25 33.25 

27/9/2002 338.72 7 5.85 45.5 11.2 23.5 31.75 

4/10/2002 340.92 7.1 6 44.5 10 24 33 

11/10/2002 330.41 6.9 5.85 41.5 9.65 22 30.75 

18/10/2002 342.46 7.15 6.3 46.75 9.75 26.25 33.5 

25/10/2002 348.46 7.15 6.65 49.75 9.7 26 33.5 

1/11/2002 357.68 7.05 6.75 50.5 9.8 26.25 34 

8/11/2002 355.00 6.8 6.65 50 9.75 26.25 34.25 

15/11/2002 356.24 6.95 6.75 48.75 9.5 26.25 34.25 

22/11/2002 362.59 7.15 6.85 51.5 9.55 27.25 37 

29/11/2002 364.90 7.05 6.9 53 9.7 27.75 36 

6/12/2002 365.09 6.8 6.8 51.5 9.4 27.25 35 
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/ /
ACL  BAY  BBL  BT  KBANK KK

13/12/2002 356.20 6.55 6.7 51 9.2 26 33.75 

20/12/2002 350.01 6.25 6.25 48.5 9.1 25.5 32.25 

27/12/2002 356.48 6.15 6.45 49.5 9.3 26 32.5 

3/1/2003 357.23 6.15 6.55 49.75 9.25 26.75 32.5 

10/1/2003 358.76 5.9 7.3 52.5 9.15 28.25 31.25 

17/1/2003 367.16 5.75 7.25 54.5 9.25 28.5 32.5 

24/1/2003 376.30 4.18 7.7 57.5 9.3 31.25 33.5 

31/1/2003 370.01 3.76 7.35 56 9.05 30.25 30.75 

7/2/2003 378.95 3.86 5.6 49 17.1 23.6 31 

14/2/2003 368.71 3.96 8.2 57.5 8.5 30.75 29.75 

21/2/2003 359.53 3.92 8 52 8.4 27.75 29.5 

28/2/2003 361.32 3.9 8 53.5 8.5 28.75 27 

7/3/2003 358.48 3.76 8.1 55.5 8.5 28.75 25.75 

14/3/2003 358.24 3.7 8.25 53.5 8.65 29.25 27.5 

21/3/2003 363.62 3.72 9 55 8.6 30.25 29.25 

28/3/2003 369.53 3.74 8.95 55.5 8.55 30.75 27 

4/4/2003 371.93 4.04 9.4 56 8.6 33 27.75 

11/4/2003 383.36 4.5 9.65 57 8.9 34 29.75 

18/4/2003 384.50 5.85 9.7 56 8.8 33.25 28.75 

25/4/2003 368.53 5.1 9.1 51.5 8.25 30.25 27 

2/5/2003 375.24 4.66 9.15 52 8.25 31.25 27.25 

9/5/2003 384.32 5 8.8 54.5 8.2 32.25 28.25 

16/5/2003 383.00 4.84 8.65 53.5 8 32 27.25 

23/5/2003 395.52 4.96 8.75 55.5 8.2 33 28 

30/5/2003 403.82 5.2 8.6 57 8.05 33.75 28.5 
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/ /
ACL  BAY  BBL  BT  KBANK KK

6/6/2003 418.21 5.1 9.1 56.5 7.85 35 30.75 

13/6/2003 427.97 4.98 9.1 57 7.8 35.5 31 

20/6/2003 452.66 5.55 9.35 59 7.95 36 34.5 

27/6/2003 457.51 5.7 9.1 56.5 7.9 34.25 33.75 

4/7/2003 495.72 6.55 10.2 61.5 8.85 38.75 35.75 

11/7/2003 484.39 6.15 9.55 57.5 8.3 36.5 33.5 

18/7/2003 493.04 7.9 9.95 59 8.25 38.75 34 

25/7/2003 484.86 8.85 9.7 58 8.05 38.25 33 

1/8/2003 491.54 8.8 10.1 59 7.9 39 33.75 

8/8/2003 503.20 8.65 10.6 58.5 7.85 37.75 34 

15/8/2003 519.04 8.55 10.3 64.5 7.9 38.75 34.25 

22/8/2003 534.81 9.2 12.5 75.5 8.25 42 36.25 

29/8/2003 537.71 9.9 9.9 72 8 41.5 34.75 

5/9/2003 557.81 9.95 9.95 75.5 7.9 43.25 35.5 

12/9/2003 568.37 10.4 9.85 77 7.9 43.75 39.25 

19/9/2003 567.21 12.8 10.6 77.5 8.05 43 38.75 

26/9/2003 580.87 13.8 11.4 77.5 8.5 43.75 40.25 

3/10/2003 558.34 11.9 10.6 72.5 7.9 41.25 37 

10/10/2003 582.15 12.9 11.5 80 7.95 43.5 40 

17/10/2003 588.60 13.4 11.5 78 7.95 41.5 40.75 

24/10/2003 609.25 13 11.1 76.5 7.7 41.25 39.25 

31/10/2003 639.45 13.4 12.3 86 8.25 42.25 40.5 

7/11/2003 671.00 13.1 12.6 90 8.2 43 41.25 

14/11/2003 657.38 12.5 12 84 8 41.25 40.75 

21/11/2003 613.43 11 10.8 77.5 7.45 38 38.25 
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/ /
ACL  BAY  BBL  BT  KBANK KK

28/11/2003 646.03 11.7 11.8 83 7.55 42.5 40.25 

12/12/2003 674.45 10.6 12.2 83.5 7.45 43.5 38.25 

19/12/2003 709.15 11.6 13.5 91 7.25 48.25 39.75 

26/12/2003 734.89 10.5 14.4 104 7.3 61.5 39.5 

9/1/2004 783.44 10.3 13.9 106 7 61.5 47.5 

16/1/2004 754.44 11.1 13.8 106 7.1 60.5 46.25 

23/1/2004 754.44 10.4 13.3 101 7.1 58 46 

30/1/2004 698.90 9.4 11.1 94.5 6.5 54.5 42.25 

6/2/2004 711.15 8.8 12.1 97 6.65 55 45.75 

13/2/2004 755.18 9.1 12.3 102 7.8 57.5 47.25 

20/2/2004 728.64 8.8 11.6 98.5 8.15 53.5 44.5 

27/2/2004 716.30 8.5 11.7 95 7.75 51 45.25 

12/3/2004 695.08 8.45 11.2 92 7.9 47.5 45.25 

19/3/2004 681.27 8 11.9 93 7.6 49 41.75 

26/3/2004 665.25 7.8 11.6 92.5 7.55 49.75 40.75 

2/4/2004 693.12 8.1 12.6 99 7.2 55.5 44.25 

9/4/2004 691.39 8.1 12.4 98.5 6.9 53 42.5 

16/4/2004 712.20 8.1 13.1 102 7.05 54.5 44.5 

23/4/2004 681.88 9.15 12.7 97 6.7 53 40.5 

30/4/2004 648.15 8.15 11.9 94.5 6.45 48.5 39.25 

7/5/2004 636.80 8.1 11.5 93 6.25 48 37.25 

14/5/2004 609.72 7.3 11 89 5.95 45.5 33.75 

21/5/2004 615.41 7.15 12 91.5 5.35 47.5 37 

28/5/2004 638.59 7.5 12.3 92.5 5.65 48.25 37 

4/6/2004 626.47 7.6 11.9 91.5 5.4 46.75 36 
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/ /
ACL  BAY  BBL  BT  KBANK KK

11/6/2004 613.13 7.75 11.4 87 5.15 45 34.5 

18/6/2004 622.71 9.05 11.5 88.5 5.15 46.25 34.75 

25/6/2004 644.00 8.25 12.3 93.5 4.88 49.75 36.5 

2/7/2004 647.57 8.15 12.5 94 4.82 51 36.5 

9/7/2004 666.59 8.45 13 97.5 4.92 52.5 38.5 

16/7/2004 646.11 8.8 12.6 95 4.86 50.5 36 

23/7/2004 648.47 8 12.1 95.5 4.7 48.75 34.75 

30/7/2004 636.70 7.4 11.5 92 4.42 46.75 32.25 

6/8/2004 610.94 6.4 10.9 90 4 45.25 30.25 

13/8/2004 588.87 5.8 9.9 87.5 3.76 42.5 27 

20/8/2004 598.55 6.1 10.4 89.5 3.82 44.5 26.5 

27/8/2004 620.12 6.6 11 93.5 3.92 47.25 28.75 

3/9/2004 629.08 6.8 10.8 93 4.04 47 31.25 

10/9/2004 640.60 7 10.7 93 4.02 47 30.25 

17/9/2004 668.73 7.15 11.3 98 4.34 48.75 33.25 

24/9/2004 654.60 6.75 10.3 95 3.96 45 29.5 

1/10/2004 661.23 6.75 10.7 94.5 4.06 45.75 29.5 

8/10/2004 676.15 5.85 11.3 95.5 4 46.5 29.75 

15/10/2004 648.48 5.7 10.9 93 3.96 45.5 29.5 

22/10/2004 659.05 5.8 11.3 97 4.06 49.5 31.25 

29/10/2004 628.16 5.3 10.9 93.5 3.92 45.75 28.5 

5/11/2004 635.09 5.25 11 94.5 3.98 48 29 

12/11/2004 639.74 5.35 11.5 98.5 4.16 51.5 30 

19/11/2004 651.42 5.75 11.7 104 4.16 53.5 32.75 

26/11/2004 648.75 5.7 12 104 4.28 52 31 



78

/ /
ACL  BAY  BBL  BT  KBANK KK

3/12/2004 663.84 7.05 12.4 107 4.88 54.5 33.5 

17/12/2004 669.46 6.8 12.6 109 5.7 55 32.75 

24/12/2004 670.35 6.95 12.6 108 5.7 54.5 34.75 

7/1/2005 697.84 7.35 12.9 111 5.9 56.5 38.5 

14/1/2005 701.66 7.5 13.4 109 5.8 56.5 37.75 

21/1/2005 696.85 7.4 13 108 5.7 55.5 34.5 

28/1/2005 701.66 7.2 13.2 109 5.75 55.5 35.5 

4/2/2005 719.10 7.4 13.5 111 5.75 56.5 37.5 

11/2/2005 726.20 7.75 13.5 111 6.3 56.5 37 

18/2/2005 737.50 8.85 13.4 110 6.4 57 37 

25/2/2005 740.04 9.05 13.4 113 6.4 59.5 37.5 

4/3/2005 728.42 8.05 12.8 109 5.8 58 36.25 

11/3/2005 710.98 8 13 102 5.8 53.5 34 

18/3/2005 711.40 7.8 13.3 104 6.2 56.5 33 

25/3/2005 687.32 7.25 12.2 101 6.35 53 31.25 

1/4/2005 695.83 7.5 12 104 7.1 55 31.5 

8/4/2005 683.76 7.2 12.1 101 7.3 54 30.25 

22/4/2005 677.25 6.8 12.1 103 7 56 30.5 

29/4/2005 658.88 6 12 99 6.85 53.5 27.75 

6/5/2005 689.36 6.5 12.4 106 7.1 56.5 30.5 

13/5/2005 679.11 6.35 12.9 105 7.1 56 30.25 

20/5/2005 670.65 6 13.1 105 7 56 30 

27/5/2005 663.48 5.85 12.6 103 6.85 55 29 

3/6/2005 676.70 5.85 13 105 7.05 56.5 30.25 

10/6/2005 679.98 5.8 12.9 103 6.95 57.5 31 
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/ /
ACL  BAY  BBL  BT  KBANK KK

17/6/2005 686.52 6 12.9 104 6.95 58 29.25 

24/6/2005 690.25 5.8 12.9 104 6.85 57 28.5 

8/7/2005 643.31 4.48 11.6 96.5 6.25 51.5 25.75 

15/7/2005 655.46 4.52 11.8 97.5 6.1 53.5 27.5 

29/7/2005 675.67 5.55 11.8 99.5 6.35 58 29 

5/8/2005 686.01 5.95 11.9 99 6.25 58 29.5 

19/8/2005 680.83 5.7 11.8 98.5 6.05 59 28 

26/8/2005 695.89 5.9 12.6 102 6.1 60 28 

2/9/2005 709.97 5.9 12.8 105 6.3 62.5 28.5 

9/9/2005 712.78 6 13 106 6.5 62.5 29 

16/9/2005 708.26 5.85 12.8 104 6.3 62.5 29 

23/9/2005 725.31 5.95 13.4 106 6.35 64 28.75 

30/9/2005 723.23 5.85 13.3 105 6.35 62.5 31.25 

7/10/2005 708.98 5.95 12.9 101 6.15 60.5 29.25 

14/10/2005 700.02 5.95 12.7 99.5 6.1 60 28.5 

21/10/2005 686.21 5.75 12.7 99 6.1 60.5 27 

28/10/2005 682.25 5.75 12.2 96.5 6.05 59 27.5 

4/11/2005 706.23 6 13 103 6.2 64.5 29.25 

11/11/2005 690.45 5.9 13 102 6.35 63 29 

18/11/2005 676.41 5.75 12.6 99.5 6.1 62 28 

25/11/2005 669.89 5.1 12.7 100 6.2 61.5 27.75 

2/12/2005 659.91 5 13 98.5 6 60.5 27 

9/12/2005 697.74 5.4 13.8 104 6.25 66 28.25 

16/12/2005 691.17 5.45 14.6 104 6.2 66.5 27.75 

23/12/2005 698.95 5.6 14.5 103 6.2 66.5 28.75 
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/ /
ACL  BAY  BBL  BT  KBANK KK

30/12/2005 713.73 5.7 14.9 105 6.65 70 29 

6/1/2006 747.34 6.45 15.9 117 7.45 73.5 34 

13/1/2006 755.72 6.2 15.3 113 8.1 70 33.5 

20/1/2006 747.70 5.95 16 111 8.1 68.5 35 

27/1/2006 761.27 5.85 16.7 115 7.65 68.5 34.75 

3/2/2006 747.09 5.6 16.9 112 7.3 68 33.25 

10/2/2006 738.07 5.4 16.9 112 7.8 67 34.25 

17/2/2006 739.35 5.45 17.3 114 7.6 68 34.5 

24/2/2006 741.80 5.3 17.3 115 7.45 67 35.25 

3/3/2006 753.39 5.35 17.9 118 7.6 67 36.5 

10/3/2006 728.18 5.3 17 110 7.6 64.5 35.25 

17/3/2006 741.43 5.45 17.3 111 7.65 65 34.75 

24/3/2006 730.85  5.25 17.2 108 7.55 64.5 33 

31/3/2006 733.25  5.25 18.3 109 7.55 66 33 

7/4/2006 770.33  5.65 18.7 120 7.75 68.5 38 

21/4/2006 773.06  5.35 18.8 116 7.65 66.5 35.75 

28/4/2006 768.29  5.2 18.7 113 7.55 66 35 

19/5/2006 746.33  4.94 18 110 7 64.5 31.5 

26/5/2006 717.50  4.52 17.6 106 7.05 62.5 30 

2/6/2006 710.30  3.98 18.1 105 6.85 62.5 30.5 

9/6/2006 670.41  3.5 16.7 98.5 6.3 57 29.25 

16/6/2006 665.39  3.52 16.5 100 6.05 57 28.75 

23/6/2006 659.52  3.46 16.6 98 6 56 29 

30/6/2006 678.13  3.56 17.2 102 6.2 59 29.25 

7/7/2006 686.11  3.56 17.8 102 6.45 59 28.75 
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/ /
ACL  BAY  BBL  BT  KBANK KK

14/7/2006 661.59  3.4 16.9 98 6.2 56.5 27.75 

21/7/2006 685.71  3.54 17 102 6.25 60 27.5 

28/7/2006 691.43  3.68 17.2 103 6.45 61.5 28 

4/8/2006 703.28  3.58 16.8 103 6.25 61.5 28 

11/8/2006 708.42  3.66 16.8 107 6.25 63 27.5 

18/8/2006 708.49  3.78 17.4 108 6.4 64 28.5 

25/8/2006 689.13  4.52 17.4 105 6.2 63 29.25 

1/9/2006 696.44  4.78 18.1 105 6.6 63 28.75 

8/9/2006 692.46  4.84 18.3 107 6.4 64.5 28.75 

15/9/2006 700.61  4.86 18.5 109 6.4 68 29 

22/9/2006 681.71  4.54 18.3 111 6.25 67.5 28.5 

29/9/2006 686.10  4.56 17.2 107 6.25 67 29 

6/10/2006 694.60  4.68 18.4 110 6.3 68.5 31 

13/10/2006 712.05 4.84 18.8 115 6.3 69 31.75 

20/10/2006 724.98 4.78 18.6 115 6.35 70.5 32.75 

27/10/2006 725.77 4.64 18.5 117 6.2 70.5 32.25 

3/11/2006 732.30 4.6 20.2 120 6.2 70.5 32 

10/11/2006 740.42 4.62 21.4 123 6.35 72.5 33.5 

17/11/2006 733.92 4.56 20.7 124 6.1 70 30.75 

24/11/2006 723.87 4.36 20 119 6.1 67.5 29.5 

1/12/2006 741.38 4.32 20.9 125 6.2 71.5 29.5 

8/12/2006 740.94 4.36 20.6 124 6.1 70.5 29.5 

15/12/2006 736.29 4.34 20.5 124 6 70.5 29.5 

22/12/2006 680.31 4.4 18 108 5.25 62 28 

29/12/2006 679.84 4.4 18.4 110 5.1 61.5 27.25 
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-2  (KTB, SCB, TBANK, TMB, SCIB, 

TISCO, UOBT)  1  2545  31  2549 

/ /
KTB  SCB  TBANK TMB  SCIB  TISCO  UOBT  

4/1/2002 10.8 19.1 19 5.25 N/A 16.3 5.3 

11/1/2002 10.6 19 21.4 5.2 N/A 15.8 5.15 

18/1/2002 10.1 19 20.1 5.05 N/A 16 5.1 

25/1/2002 10.6 20.6 21.2 6.1 N/A 16.5 5.75 

1/2/2002 9.95 22.5 20.2 5.75 N/A 16.1 5.7 

8/2/2002 11.7 25.5 21.1 6.35 N/A 16.1 6 

15/2/2002 13.1 27.25 21.2 6.4 N/A 19.1 6.25 

22/2/2002 12.2 24 20.2 5.95 N/A 17.4 5.8 

1/3/2002 13.2 27.75 21.2 6.5 N/A 20.2 6 

8/3/2002 13.1 26.75 23.3 6.3 N/A 20 5.75 

15/3/2002 12.3 24 22 5.9 N/A 18.9 5.55 

22/3/2002 12.4 25 22.6 6.1 N/A 19.1 5.75 

29/3/2002 11.2 23 22 5.7 N/A 17.8 5.4 

5/4/2002 11.6 23.7 21.7 5.85 N/A 18.5 5.45 

12/4/2002 12.2 25.75 22.5 6.15 N/A 20.3 5.65 

19/4/2002 12.3 27.25 23.9 6.3 N/A 19.2 5.7 

26/4/2002 11.7 24.7 22 5.85 N/A 19 5.1 

3/5/2002 11.8 25.75 21.8 5.9 N/A 18.5 5.1 

10/5/2002 11.9 25.25 21 5.85 N/A 18.4 5.25 

17/5/2002 11.9 25.5 20.8 5.8 N/A 20.3 5.1 

24/5/2002 12.4 26.5 21.8 5.9 N/A 24.4 5.15 

31/5/2002 12.4 30.25 21.8 6.15 N/A 26.5 5.3 

7/6/2002 12.1 30.25 21.3 6.1 N/A 28.75 5.55 

14/6/2002 12.9 32.5 20 6.35 N/A 26.25 6.1 
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/ /
KTB  SCB  TBANK TMB  SCIB  TISCO  UOBT  

21/6/2002 12.2 27.75 16.5 6.05 N/A 25.25 5.65 

28/6/2002 11.2 29 14.5 5.95 N/A 24.8 5.4 

5/7/2002 11.6 30.25 15.3 6.1 N/A 27.25 5.65 

12/7/2002 11.6 28.75 15.2 6.25 N/A 27.75 5.9 

19/7/2002 11.3 27.25 14.6 6.05 N/A 27 5.7 

26/7/2002 10.6 24.7 14.1 5.9 N/A 24.2 5.35 

2/8/2002 10.5 25.25 13.8 5.8 N/A 25 5.3 

9/8/2002 10.5 24.9 14 5.8 N/A 24.8 5.25 

16/8/2002 10.5 27 14.3 5.95 N/A 26.5 5.4 

23/8/2002 10.5 27.25 15.1 5.85 N/A 24.5 5.35 

30/8/2002 10.7 26 15.1 5.8 N/A 24.2 5.3 

6/9/2002 10.7 25.5 14.4 5.5 N/A 23.2 5.15 

13/9/2002 10.5 25.5 14.9 5.3 N/A 22.9 5.15 

20/9/2002 10.2 25.5 14.9 5.1 N/A 22.8 5 

27/9/2002 9.55 24.1 14 4.64 N/A 20.6 4.5 

4/10/2002 9.35 24 14.6 4.62 N/A 21.6 4.62 

11/10/2002 8.5 22 13.9 4.52 N/A 20.5 4.54 

18/10/2002 9 25.5 14.1 4.84 N/A 22.8 4.94 

25/10/2002 9 25.75 13.8 4.62 N/A 22.8 4.82 

1/11/2002 9.1 26.75 14 4.6 N/A 22.7 4.84 

8/11/2002 8.9 26 13.4 4.54 N/A 22.1 4.78 

15/11/2002 8.1 26.25 13.6 4.58 N/A 22.8 5 

22/11/2002 7.8 27.5 13.4 4.62 N/A 24.1 4.98 

29/11/2002 7.7 28.75 13.5 4.56 N/A 23.6 4.92 

6/12/2002 7.65 29.75 13.5 4.42 N/A 23.4 4.86 
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KTB  SCB  TBANK TMB  SCIB  TISCO  UOBT  

13/12/2002 7.15 28 13.1 4.32 N/A 23.2 4.74 

20/12/2002 6.75 27.75 12.8 4.04 N/A 22 4.64 

27/12/2002 6.7 28.25 12.6 4.12 N/A 22.4 4.66 

3/1/2003 6.7 28.5 12.5 4.1 N/A 22.4 4.64 

10/1/2003 6.9 30.5 12.5 4.24 N/A 21 4.84 

17/1/2003 7.8 32.5 12.5 4.3 N/A 21.7 5.35 

24/1/2003 7.85 34 13.3 3.9 N/A 22.2 5.15 

31/1/2003 7.55 33.5 12.4 3.6 N/A 21.1 4.94 

7/2/2003 9.95 22.5 12.6 5.75 N/A 21.4 5.7 

14/2/2003 7.4 33.25 13 3.7 N/A 20.5 4.98 

21/2/2003 7.25 30.75 12.2 3.66 N/A 20.3 4.88 

28/2/2003 7.45 32.5 12.3 3.72 N/A 18.8 4.78 

7/3/2003 6.9 31.5 12.4 3.66 N/A 17.9 4.7 

14/3/2003 7.1 31.75 11.2 3.52 N/A 17.1 4.62 

21/3/2003 7.1 33.5 11.1 3.64 N/A 18.6 4.8 

28/3/2003 7.25 34 11.8 3.8 N/A 18.5 4.84 

4/4/2003 7.35 35.5 11.4 3.7 N/A 19.2 4.96 

11/4/2003 8 37.25 11.9 4.2 N/A 20.7 5.5 

18/4/2003 7.8 35.75 12.1 4.06 N/A 20.7 5.25 

25/4/2003 7.25 33.25 12 3.84 N/A 19.3 4.92 

2/5/2003 7.25 34 11.3 3.84 N/A 19.5 4.92 

9/5/2003 7.85 34.75 11.5 3.94 N/A 19.7 5.05 

16/5/2003 7.55 34 11 4.12 N/A 19.5 5 

23/5/2003 7.8 35 11.2 4.3 N/A 19.9 5.05 

30/5/2003 7.95 35.5 11.2 4.26 N/A 21 5 
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KTB  SCB  TBANK TMB  SCIB  TISCO  UOBT  

6/6/2003 8 37 11.3 4.3 N/A 22.4 5.1 

13/6/2003 8.25 38.75 11 4.26 N/A 22.4 5.15 

20/6/2003 8.6 39.25 11.9 5.15 N/A 24.1 5.4 

27/6/2003 8.35 36.25 12 4.98 N/A 24 5.1 

4/7/2003 10.9 39.5 12.6 6.7 N/A 26.25 5.75 

11/7/2003 10.2 38 12.2 6.1 N/A 28 5.35 

18/7/2003 9.85 39 12.3 6.45 N/A 29.5 5.35 

25/7/2003 9.2 38 12 6.05 N/A 27.25 5.4 

1/8/2003 9.05 37.5 11.7 4.28 N/A 28.25 5.25 

8/8/2003 9.05 36 11.5 4.02 N/A 29 5.2 

15/8/2003 9.45 37.25 11.7 3.96 N/A 31 5.35 

22/8/2003 10.1 40 12 4.42 N/A 30.25 5.7 

29/8/2003 10.2 39 11.7 4.24 N/A 30.25 5.4 

5/9/2003 10.4 39.75 11.5 4.44 N/A 31.75 5.45 

12/9/2003 10.3 39.75 12 4.32 N/A 34 5.4 

19/9/2003 10.6 39 13.3 4.8 N/A 33.5 6.5 

26/9/2003 10.2 39.25 13.3 4.58 N/A 33.5 6.1 

3/10/2003 9.4 39 11.8 4.02 N/A 33 5.75 

10/10/2003 9.6 41.25 12.4 4.24 N/A 35.5 5.9 

17/10/2003 8.85 40.5 12 4.1 N/A 34.5 5.7 

24/10/2003 8.65 40 11.8 4 N/A 32 5.45 

31/10/2003 8.9 41 12.5 4.44 N/A 33.25 5.5 

7/11/2003 9.25 42.75 15.8 5.2 N/A 34.25 5.7 

14/11/2003 8.95 41.25 14.9 5.05 N/A 31.5 5.35 

21/11/2003 8.5 37 13.5 5.1 N/A 28 5 
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28/11/2003 8.65 40.5 15 5.25 N/A 31.25 5.3 

12/12/2003 8.95 41 14.2 5.6 20.7 29 5.2 

19/12/2003 10 44.5 14 5.6 24 29.75 5.3 

26/12/2003 11.2 53 13.4 5.2 22.1 28.75 5.15 

9/1/2004 12.2 53 13.5 5.65 23 33.25 5.1 

16/1/2004 12.4 51.5 13.5 5.55 27.5 33 4.86 

23/1/2004 12 51 12.5 5.2 26.25 32 4.84 

30/1/2004 11 46.5 12 4.78 24.6 28.75 4.36 

6/2/2004 11.2 47.5 12.1 4.56 25.25 28.5 4.52 

13/2/2004 11.7 52.5 12.9 4.94 27 29.5 5.45 

20/2/2004 11.4 50 12.2 4.6 26.25 28.75 5.5 

27/2/2004 11.2 47.25 12.1 4.54 25.75 30.5 5 

12/3/2004 10.3 44.75 12.3 4.5 25.75 28.75 5.05 

19/3/2004 10.5 46.25 11.8 4.32 26 28.75 5.25 

26/3/2004 10.5 46.25 11.9 4.22 25.25 28.75 5.45 

2/4/2004 11 49 11.9 4.32 26.75 30.25 5.5 

9/4/2004 10.6 49.5 11.9 4.28 26 29.5 5.35 

16/4/2004 11.3 51.5 11.9 4.34 26.5 32 5.4 

23/4/2004 11.1 48 12 4.14 26 31.25 5.2 

30/4/2004 10.7 46.25 11.6 3.98 24.9 29.5 5.2 

7/5/2004 10.8 45 11.7 3.88 25.25 28 5.15 

14/5/2004 10.6 42.75 11.7 3.56 24.7 25.5 5.1 

21/5/2004 10.7 44 11 3.52 24.1 26.25 5.1 

28/5/2004 11 45.75 10.9 3.56 25 27.75 5.1 

4/6/2004 10.7 44.75 12.5 3.78 24.6 25.5 5.1 
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11/6/2004 10.5 42.25 11 3.56 24 25.75 5.1 

18/6/2004 10.5 43.25 11 3.62 23.9 25.5 5.15 

25/6/2004 11 46.5 10.9 3.76 24.6 26.75 5.15 

2/7/2004 11 47 10.7 3.7 24.9 27 5.2 

9/7/2004 11.4 48.5 10.9 3.78 26 27.75 5.15 

16/7/2004 11.3 46.75 10.5 3.62 25.25 27 5.15 

23/7/2004 9.5 47 10.5 3.58 25.25 26 5.2 

30/7/2004 8.75 45.5 10.5 3.44 23.8 25.5 5.2 

6/8/2004 8.3 44.75 10.1 3.26 23.1 24.1 5.3 

13/8/2004 7.8 42 10.1 3.04 21.3 21.7 5.25 

20/8/2004 8.1 44.75 9.9 3.3 22.3 21.7 5.25 

27/8/2004 8.2 47 10 3.34 22.3 23.3 5.3 

3/9/2004 8.05 47.5 10.8 3.66 22.6 23.4 5.3 

10/9/2004 8.2 47.5 10.8 3.7 22.8 24.3 5.3 

17/9/2004 9 48.5 10.7 3.92 23.6 26.25 5.25 

24/9/2004 8.4 45.25 10.4 3.7 22.5 23.7 5.3 

1/10/2004 8.35 45.25 10.4 3.8 23 23.7 5.3 

8/10/2004 8.65 45.25 10 3.86 22.7 25.5 5.25 

15/10/2004 8.25 43.25 9.85 3.74 22.3 23.9 4.86 

22/10/2004 8.7 46 9.8 3.94 22.3 25.25 4.9 

29/10/2004 8.3 44 9.65 3.64 21 22.6 5.35 

5/11/2004 8.45 45.25 9.8 3.66 21.7 22.5 5.2 

12/11/2004 8.65 49 9.8 3.74 21.5 23.7 5.3 

19/11/2004 8.55 50 9.8 3.76 22 24.6 5.2 

26/11/2004 8.45 49 10 3.86 24.2 23.3 5.35 
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3/12/2004 8.7 50.5 10 3.9 26 24 5.35 

17/12/2004 9.35 51.5 9.8 3.86 25.5 24.2 5.8 

24/12/2004 9.35 50.5 10 3.9 25 25 5.7 

7/1/2005 10.1 51 10 4.18 26.5 26.75 5.45 

14/1/2005 10.1 51 10.1 4.22 26.5 28.25 5.35 

21/1/2005 9.8 50 10 4.06 25.25 26.75 5.3 

28/1/2005 10.3 50 10.1 4.1 25.5 27.5 5.35 

4/2/2005 10.3 51 10 4.28 26.25 28.75 5.4 

11/2/2005 10.4 51 10 4.32 27.75 27.75 5.3 

18/2/2005 10.3 51 10 4.52 27.75 28 5.3 

25/2/2005 10.2 53.5 10 4.5 27.75 28 5.35 

4/3/2005 9.85 52 10 4.22 27.25 26 5.35 

11/3/2005 9.45 50 9.8 4.08 26.5 25.75 5.35 

18/3/2005 9.55 51.5 9.85 4 26 27 5.35 

25/3/2005 9.25 50 9.7 3.82 25.5 25.5 5.35 

1/4/2005 8.95 51.5 9.8 3.56 25.75 25.5 5.35 

8/4/2005 8.7 52 9.7 3.54 25 24.3 5.35 

22/4/2005 8.7 49.5 9.6 3.84 24.6 24.1 5.3 

29/4/2005 8.4 47 9.65 3.78 23.6 22.6 5.35 

6/5/2005 8.9 49.25 9.75 3.94 25 24.1 5.35 

13/5/2005 9.2 49.5 9.7 3.94 25 25 5.35 

20/5/2005 9.3 49 9.75 4.12 25 24.8 5.35 

27/5/2005 9.2 48.25 9.75 4.08 25.25 24.5 5.35 

3/6/2005 9.3 48.5 9.55 4.08 25.75 26 5.4 

10/6/2005 9.3 47.75 9.55 4.22 25 26.75 5.3 
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17/6/2005 9.4 48 9.65 4.4 25.75 27 5.2 

24/6/2005 9.75 48 9.4 4.34 25.5 26 5.2 

8/7/2005 8.65 43 9.2 3.82 23.1 24 5.25 

15/7/2005 9 44.25 9.4 3.9 23.2 25 5.3 

29/7/2005 9.6 48.75 9 3.82 23.5 26 5.35 

5/8/2005 9.5 48.75 9 3.88 24 26.5 5.35 

19/8/2005 9.35 49.25 8.8 3.82 23.9 26 5.35 

26/8/2005 9.6 49.25 8.5 3.92 25 27.25 5.3 

2/9/2005 10.2 50.5 8.5 4.08 25.75 27.75 5.35 

9/9/2005 10.3 52 8.65 4.12 25.5 27 5.4 

16/9/2005 10.1 49.75 8.6 4.06 25.5 26.5 5.35 

23/9/2005 10.5 50.5 8.5 4.24 25.5 27.75 5.35 

30/9/2005 10.6 51.5 9.15 4.24 26 27.5 5.35 

7/10/2005 10.2 49 9 4.18 25.25 26.75 5.35 

14/10/2005 10 48.75 9.3 4.1 24.3 26.5 5.35 

21/10/2005 10.1 49 9.05 4.14 23.8 26.25 5.35 

28/10/2005 10.1 47 8.7 4.08 23.3 26 5.3 

4/11/2005 10.4 50 9.35 4.2 24.3 28 5.25 

11/11/2005 10.2 49.5 9.1 4.16 23.4 28 5.4 

18/11/2005 10.1 48.5 8.8 3.9 23.3 27.25 5.3 

25/11/2005 9.8 48 8.8 3.9 22.4 26.25 5.35 

2/12/2005 9.95 47.75 8.85 3.98 22.5 26 5.35 

9/12/2005 10.5 50.5 8.8 4.2 23.5 28 5.3 

16/12/2005 10.6 49.5 8.85 4.22 23.8 26.5 5.3 

23/12/2005 10.7 50 8.85 4.24 23.8 26.5 5.3 
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30/12/2005 11 52.5 9 4.3 24.3 27.75 5.35 

6/1/2006 12.8 58.5 9.1 5.05 26 30.5 5.4 

13/1/2006 12.6 56.5 9.05 4.94 24.9 28.75 5.3 

20/1/2006 11.7 57 9.1 4.66 25.5 28 5.3 

27/1/2006 12.1 59 9 4.94 26 28.5 5.35 

3/2/2006 12.2 59.5 9.1 4.84 25.75 27.25 5.35 

10/2/2006 11.8 59 9.45 4.54 25.25 27 5.35 

17/2/2006 11.8 59.5 9.5 4.48 25.25 27 5.3 

24/2/2006 11.9 60.5 9.1 4.5 25.75 27 5.35 

3/3/2006 12.4 64 9.1 4.68 26 29 5.25 

10/3/2006 12 62 9.15 4.44 24.8 26.75 5.15 

17/3/2006 12.1 63 9.15 4.28 24.9 27.75 6.7 

24/3/2006 11.7 65 9.5 4.22 23.9 26.5 6.7 

31/3/2006 10.9 64.5 9.4 4.22 24.3 27.75 6.8 

7/4/2006 12.7 69.5 9.1 4.46 25.25 28.25 6.75 

21/4/2006 12.2 64.5 9.3 4.32 24 28.25 6.75 

28/4/2006 12.3 65 9.2 4.2 23.7 28.5 6.75 

19/5/2006 11.3 61.5 9.5 3.98 23 26 6.75 

26/5/2006 10.5 59.5 9.5 3.68 21.4 24 6.7 

2/6/2006 10.5 60 9.5 3.62 22.2 23.5 6.7 

9/6/2006 10 52 9.3 3.42 19.3 22.4 6.7 

16/6/2006 9.95 53.5 9.05 3.34 18.7 22.1 6.75 

23/6/2006 9.85 55 8.85 3.3 18.7 22.4 6.75 

30/6/2006 10.1 57.5 9.1 3.34 18.6 22.2 6.75 

7/7/2006 10.6 57.5 9.3 3.32 18.8 22.6 6.8 
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14/7/2006 10.1 53.5 8.55 3.24 18.6 21.4 6.8 

21/7/2006 10.4 57.5 9.1 3.32 16.4 21.5 6.8 

28/7/2006 10.9 57.5 8.9 3.28 17 22 4.94 

4/8/2006 11.1 58.5 8.8 3.46 17.1 22.3 5 

11/8/2006 11.2 58.5 8.8 3.36 17.6 21.5 4.24 

18/8/2006 11.5 61.5 9.3 3.3 18 21.7 4.24 

25/8/2006 11.3 58.5 9.05 3.16 18.5 21.1 4.24 

1/9/2006 11.4 58.5 9.05 3.26 19.9 20.4 4.24 

8/9/2006 11.7 59 9.1 3.18 19.6 23.4 4.24 

15/9/2006 11.7 62 9.1 3.2 20.9 24.6 4.24 

22/9/2006 11.9 62 9.05 3.14 19.6 23.1 4.24 

29/9/2006 11.4 60 9 3.04 19.8 22.3 4.24 

6/10/2006 11.9 61 9.1 3.14 20.9 24.7 4.24 

13/10/2006 12 64 9.3 3.14 21.6 24.8 4.24 

20/10/2006 12.9 66.5 9.15 3.3 21.9 25.5 4.24 

27/10/2006 12.7 65 9 3.26 21.5 25.75 4.24 

3/11/2006 13.3 67.5 8.9 3.24 22 26 4.24 

10/11/2006 13.8 69.5 9.2 3.3 21.6 26.25 4.24 

17/11/2006 13.5 66 9.05 3.06 21.3 24.5 4.24 

24/11/2006 12.8 64.5 9.05 3.04 19.9 24.7 4.24 

1/12/2006 13.9 70.5 9.1 3.04 21.1 24.8 4.24 

8/12/2006 14.4 68 9.1 3.02 20.9 24.6 4.24 

15/12/2006 14.2 68 9.1 2.96 20.7 23.7 4.24 

22/12/2006 11.8 59 9.1 2.6 17 21.3 4.24 

29/12/2006 11.9 58 9.15 2.6 16.9 22 4.24 
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-1  3  4 

 1  2545  31  2549 

/ / . . . .

4/1/2002 2.2500 2.2500 2.2500 2.2500 2.2500 

11/1/2002 2.2500 2.2500 2.2500 2.2500 2.2500 

18/1/2002 2.2500 2.2500 2.2500 2.2500 2.2500 

25/1/2002 2.2500 2.2500 2.2500 2.2500 2.2500 

1/2/2002 2.2500 2.2500 2.2500 2.2500 2.2500 

8/2/2002 2.2500 2.2500 2.2500 2.2500 2.2500 

15/2/2002 2.2500 2.2500 2.2500 2.0000 2.1875 

22/2/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

1/3/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

8/3/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

15/3/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

22/3/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

29/3/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

5/4/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

12/4/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

19/4/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

26/4/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

3/5/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

10/5/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

17/5/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

24/5/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

31/5/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

7/6/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

14/6/2002 2.0000 2.0000 2.0000 2.0000 2.0000 
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21/6/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

28/6/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

5/7/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

12/7/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

19/7/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

26/7/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

2/8/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

9/8/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

16/8/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

23/8/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

30/8/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

6/9/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

13/9/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

20/9/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

27/9/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

4/10/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

11/10/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

18/10/2002 2.0000 2.0000 2.0000 2.0000 2.0000 

25/10/2002 1.7500 2.0000 1.7500 1.7500 1.8125 

1/11/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

8/11/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

15/11/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

22/11/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

29/11/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

6/12/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

13/12/2002 1.7500 1.7500 1.7500 1.7500 1.7500 
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20/12/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

27/12/2002 1.7500 1.7500 1.7500 1.7500 1.7500 

3/1/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

10/1/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

17/1/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

24/1/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

31/1/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

7/2/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

14/2/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

21/2/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

28/2/2003 1.7500 1.7500 1.7500 1.7500 1.7500 

7/3/2003 1.7500 1.7500 1.7500 1.5000 1.6875 

14/3/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

21/3/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

28/3/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

4/4/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

11/4/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

18/4/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

25/4/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

2/5/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

9/5/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

16/5/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

23/5/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

30/5/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

6/6/2003 1.5000 1.5000 1.5000 1.5000 1.5000 

13/6/2003 1.5000 1.5000 1.2500 1.2500 1.3750 
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20/6/2003 1.2500 1.2500 1.2500 1.2500 1.2500 

27/6/2003 1.2500 1.2500 1.2500 1.2500 1.2500 

4/7/2003 1.2500 1.2500 1.0000 1.0000 1.1250 

11/7/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

18/7/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

25/7/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

1/8/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

8/8/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

15/8/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

22/8/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

29/8/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

5/9/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

12/9/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

19/9/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

26/9/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

3/10/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

10/10/2003 1.0000 1.2500 1.0000 1.0000 1.0625 

17/10/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

24/10/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

31/10/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

7/11/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

14/11/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

21/11/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

28/11/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

12/12/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

19/12/2003 1.0000 1.0000 1.0000 1.0000 1.0000 



97

/ / . . . .

26/12/2003 1.0000 1.0000 1.0000 1.0000 1.0000 

9/1/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

16/1/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

23/1/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

30/1/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

6/2/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

13/2/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

20/2/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

27/2/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

12/3/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

19/3/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

26/3/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

2/4/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

9/4/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

16/4/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

23/4/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

30/4/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

7/5/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

14/5/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

21/5/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

28/5/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

4/6/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

11/6/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

18/6/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

25/6/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

2/7/2004 1.0000 1.0000 1.0000 1.0000 1.0000 
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9/7/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

16/7/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

23/7/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

30/7/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

6/8/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

13/8/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

20/8/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

27/8/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

3/9/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

10/9/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

17/9/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

24/9/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

1/10/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

8/10/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

15/10/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

22/10/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

29/10/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

5/11/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

12/11/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

19/11/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

26/11/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

3/12/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

17/12/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

24/12/2004 1.0000 1.0000 1.0000 1.0000 1.0000 

7/1/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

14/1/2005 1.0000 1.0000 1.0000 1.0000 1.0000 
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21/1/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

28/1/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

4/2/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

11/2/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

18/2/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

25/2/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

4/3/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

11/3/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

18/3/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

25/3/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

1/4/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

8/4/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

22/4/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

29/4/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

6/5/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

13/5/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

20/5/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

27/5/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

3/6/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

10/6/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

17/6/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

24/6/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

8/7/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

15/7/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

29/7/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

5/8/2005 1.0000 1.0000 1.0000 1.0000 1.0000 
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19/8/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

26/8/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

2/9/2005 1.0000 1.0000 1.0000 1.0000 1.0000 

9/9/2005 1.5000 1.0000 1.0000 1.0000 1.1250 

16/9/2005 1.5000 1.5000 1.7500 1.7500 1.6250 

23/9/2005 1.5000 1.5000 1.7500 1.7500 1.6250 

30/9/2005 1.5000 1.5000 1.7500 1.7500 1.6250 

7/10/2005 1.5000 1.7500 1.7500 1.7500 1.6875 

14/10/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

21/10/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

28/10/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

4/11/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

11/11/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

18/11/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

25/11/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

2/12/2005 1.8750 1.8750 1.8750 2.0000 1.9063 

9/12/2005 2.3750 1.8750 2.3750 2.3750 2.2500 

16/12/2005 2.3750 2.6250 2.3750 2.3750 2.4375 

23/12/2005 2.3750 2.6250 2.3750 2.3750 2.4375 

30/12/2005 2.3750 2.6250 2.3750 2.3750 2.4375 

6/1/2006 2.3750 2.3750 2.3750 2.3750 2.3750 

13/1/2006 2.3750 2.3750 2.3750 2.8750 2.5000 

20/1/2006 2.8750 2.8750 2.8750 2.8750 2.8750 

27/1/2006 2.8750 2.8750 3.1250 2.8750 2.9375 

3/2/2006 2.8750 2.8750 3.1250 2.8750 2.9375 

10/2/2006 2.8750 2.8750 3.1250 2.8750 2.9375 
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/ / . . . .

17/2/2006 2.8750 2.8750 3.1250 2.8750 2.9375 

24/2/2006 2.8750 2.8750 3.1250 2.8750 2.9375 

3/3/2006 2.8750 2.8750 3.1250 2.8750 2.9375 

10/3/2006 2.8750 2.8750 3.1250 3.1250 3.0000 

17/3/2006 3.3750 3.3750 3.5000 3.3750 3.4063 

24/3/2006 3.3750 3.3750 3.5000 3.3750 3.4063 

31/3/2006 3.3750 3.3750 3.5000 3.3750 3.4063 

7/4/2006 3.3750 3.3750 3.5000 3.3750 3.4063 

21/4/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

28/4/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

19/5/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

26/5/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

2/6/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

9/6/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

16/6/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

23/6/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

30/6/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

7/7/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

14/7/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

21/7/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

28/7/2006 3.8750 3.6250 3.6250 3.6250 3.6875 

4/8/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

11/8/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

18/8/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

25/8/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

1/9/2006 3.8750 3.8750 3.8750 4.1250 3.9375 
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8/9/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

15/9/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

22/9/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

29/9/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

6/10/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

13/10/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

20/10/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

27/10/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

3/11/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

10/11/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

17/11/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

24/11/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

1/12/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

8/12/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

15/12/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

22/12/2006 3.8750 3.8750 3.8750 4.1250 3.9375 

29/12/2006 3.8750 3.8750 3.8750 4.1250 3.9375 
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-2  (ACL, BAY, BBL, BT, 

KBANK, KK, KTB)  1  2545  31  2549 

/ /
ACL  BAY BBL BT KBANK KK KTB 

4/1/2002 8.1 5.5 39.75 18.2 20.7 25.5 10.8 

11/1/2002 7.95 5.35 42 17.6 20.5 26 10.6 

18/1/2002 7.85 5.15 40.25 17.3 20.5 26.75 10.1 

25/1/2002 8.3 5.9 50.5 18.1 24 30.25 10.6 

1/2/2002 8.1 5.6 49 17.1 23.6 30.5 9.95 

8/2/2002 8.1 6 56 17.7 25 30.5 11.7 

15/2/2002 8.7 6.15 61 18.3 26.5 36.5 13.1 

22/2/2002 8.35 5.8 49.5 16.4 22.9 36.75 12.2 

1/3/2002 9.55 6.2 55 17.5 26 43.5 13.2 

8/3/2002 10.4 6.1 54.5 17.3 24.7 40.25 13.1 

15/3/2002 10.3 5.9 53.5 16.4 23.9 40 12.3 

22/3/2002 10.2 6.2 53.5 18 24.7 41.75 12.4 

29/3/2002 9.15 5.95 49.5 16.8 22.4 40.25 11.2 

5/4/2002 9.5 6 53 17.6 23.3 38.75 11.6 

12/4/2002 10.2 6.45 54 17.7 25 43.75 12.2 

19/4/2002 10.4 6.55 57 17.6 26.75 44 12.3 

26/4/2002 10.2 6.2 53 16.9 25 40.5 11.7 

3/5/2002 10.1 6.2 52.5 16.7 26 41.75 11.8 

10/5/2002 10 6.1 54.5 16.5 26 43.75 11.9 

17/5/2002 10 6.15 52 16 25.5 43.5 11.9 

24/5/2002 10.6 6.25 54.5 16.3 26.75 45 12.4 

31/5/2002 11.6 6.3 58.5 16.9 30 46.75 12.4 

7/6/2002 11.8 6.25 60 16.4 30.75 46.75 12.1 

14/6/2002 12.3 6.8 64.5 16.7 31.75 44 12.9 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

21/6/2002 11.4 6.8 57 15.9 28.75 41.5 12.2 

28/6/2002 10.8 6.55 56 15.1 28.25 39.25 11.2 

5/7/2002 11.9 7.05 59.5 15.4 29.25 41.75 11.6 

12/7/2002 11.4 7.2 59 14.8 28.75 41 11.6 

19/7/2002 10.7 7.35 56.5 14.2 27.5 39 11.3 

26/7/2002 9.25 6.9 52 12.5 24.3 34.75 10.6 

2/8/2002 9.05 6.95 53 12.4 25 32.75 10.5 

9/8/2002 8.75 7.05 52 11.9 25.25 33.75 10.5 

16/8/2002 9.2 7.3 53 11.8 27.25 36.5 10.5 

23/8/2002 8.75 7.2 53 13.6 27 35.5 10.5 

30/8/2002 8.6 7.05 51 12.6 25.5 34.5 10.7 

6/9/2002 8.15 6.6 47.5 12.5 24.7 32 10.7 

13/9/2002 8.25 6.6 49.75 12.6 25.75 33.25 10.5 

20/9/2002 8.15 6.2 48 11.2 25.25 33.25 10.2 

27/9/2002 7 5.85 45.5 11.2 23.5 31.75 9.55 

4/10/2002 7.1 6 44.5 10 24 33 9.35 

11/10/2002 6.9 5.85 41.5 9.65 22 30.75 8.5 

18/10/2002 7.15 6.3 46.75 9.75 26.25 33.5 9 

25/10/2002 7.15 6.65 49.75 9.7 26 33.5 9 

1/11/2002 7.05 6.75 50.5 9.8 26.25 34 9.1 

8/11/2002 6.8 6.65 50 9.75 26.25 34.25 8.9 

15/11/2002 6.95 6.75 48.75 9.5 26.25 34.25 8.1 

22/11/2002 7.15 6.85 51.5 9.55 27.25 37 7.8 

29/11/2002 7.05 6.9 53 9.7 27.75 36 7.7 

6/12/2002 6.8 6.8 51.5 9.4 27.25 35 7.65 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

13/12/2002 6.55 6.7 51 9.2 26 33.75 7.15 

20/12/2002 6.25 6.25 48.5 9.1 25.5 32.25 6.75 

27/12/2002 6.15 6.45 49.5 9.3 26 32.5 6.7 

3/1/2003 6.15 6.55 49.75 9.25 26.75 32.5 6.7 

10/1/2003 5.9 7.3 52.5 9.15 28.25 31.25 6.9 

17/1/2003 5.75 7.25 54.5 9.25 28.5 32.5 7.8 

24/1/2003 4.18 7.7 57.5 9.3 31.25 33.5 7.85 

31/1/2003 3.76 7.35 56 9.05 30.25 30.75 7.55 

7/2/2003 3.86 5.6 49 17.1 23.6 31 9.95 

14/2/2003 3.96 8.2 57.5 8.5 30.75 29.75 7.4 

21/2/2003 3.92 8 52 8.4 27.75 29.5 7.25 

28/2/2003 3.9 8 53.5 8.5 28.75 27 7.45 

7/3/2003 3.76 8.1 55.5 8.5 28.75 25.75 6.9 

14/3/2003 3.7 8.25 53.5 8.65 29.25 27.5 7.1 

21/3/2003 3.72 9 55 8.6 30.25 29.25 7.1 

28/3/2003 3.74 8.95 55.5 8.55 30.75 27 7.25 

4/4/2003 4.04 9.4 56 8.6 33 27.75 7.35 

11/4/2003 4.5 9.65 57 8.9 34 29.75 8 

18/4/2003 5.85 9.7 56 8.8 33.25 28.75 7.8 

25/4/2003 5.1 9.1 51.5 8.25 30.25 27 7.25 

2/5/2003 4.66 9.15 52 8.25 31.25 27.25 7.25 

9/5/2003 5 8.8 54.5 8.2 32.25 28.25 7.85 

16/5/2003 4.84 8.65 53.5 8 32 27.25 7.55 

23/5/2003 4.96 8.75 55.5 8.2 33 28 7.8 

30/5/2003 5.2 8.6 57 8.05 33.75 28.5 7.95 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

6/6/2003 5.1 9.1 56.5 7.85 35 30.75 8 

13/6/2003 4.98 9.1 57 7.8 35.5 31 8.25 

20/6/2003 5.55 9.35 59 7.95 36 34.5 8.6 

27/6/2003 5.7 9.1 56.5 7.9 34.25 33.75 8.35 

4/7/2003 6.55 10.2 61.5 8.85 38.75 35.75 10.9 

11/7/2003 6.15 9.55 57.5 8.3 36.5 33.5 10.2 

18/7/2003 7.9 9.95 59 8.25 38.75 34 9.85 

25/7/2003 8.85 9.7 58 8.05 38.25 33 9.2 

1/8/2003 8.8 10.1 59 7.9 39 33.75 9.05 

8/8/2003 8.65 10.6 58.5 7.85 37.75 34 9.05 

15/8/2003 8.55 10.3 64.5 7.9 38.75 34.25 9.45 

22/8/2003 9.2 12.5 75.5 8.25 42 36.25 10.1 

29/8/2003 9.9 9.9 72 8 41.5 34.75 10.2 

5/9/2003 9.95 9.95 75.5 7.9 43.25 35.5 10.4 

12/9/2003 10.4 9.85 77 7.9 43.75 39.25 10.3 

19/9/2003 12.8 10.6 77.5 8.05 43 38.75 10.6 

26/9/2003 13.8 11.4 77.5 8.5 43.75 40.25 10.2 

3/10/2003 11.9 10.6 72.5 7.9 41.25 37 9.4 

10/10/2003 12.9 11.5 80 7.95 43.5 40 9.6 

17/10/2003 13.4 11.5 78 7.95 41.5 40.75 8.85 

24/10/2003 13 11.1 76.5 7.7 41.25 39.25 8.65 

31/10/2003 13.4 12.3 86 8.25 42.25 40.5 8.9 

7/11/2003 13.1 12.6 90 8.2 43 41.25 9.25 

14/11/2003 12.5 12 84 8 41.25 40.75 8.95 

21/11/2003 11 10.8 77.5 7.45 38 38.25 8.5 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

28/11/2003 11.7 11.8 83 7.55 42.5 40.25 8.65 

12/12/2003 10.6 12.2 83.5 7.45 43.5 38.25 8.95 

19/12/2003 11.6 13.5 91 7.25 48.25 39.75 10 

26/12/2003 10.5 14.4 104 7.3 61.5 39.5 11.2 

9/1/2004 10.3 13.9 106 7 61.5 47.5 12.2 

16/1/2004 11.1 13.8 106 7.1 60.5 46.25 12.4 

23/1/2004 10.4 13.3 101 7.1 58 46 12 

30/1/2004 9.4 11.1 94.5 6.5 54.5 42.25 11 

6/2/2004 8.8 12.1 97 6.65 55 45.75 11.2 

13/2/2004 9.1 12.3 102 7.8 57.5 47.25 11.7 

20/2/2004 8.8 11.6 98.5 8.15 53.5 44.5 11.4 

27/2/2004 8.5 11.7 95 7.75 51 45.25 11.2 

12/3/2004 8.45 11.2 92 7.9 47.5 45.25 10.3 

19/3/2004 8 11.9 93 7.6 49 41.75 10.5 

26/3/2004 7.8 11.6 92.5 7.55 49.75 40.75 10.5 

2/4/2004 8.1 12.6 99 7.2 55.5 44.25 11 

9/4/2004 8.1 12.4 98.5 6.9 53 42.5 10.6 

16/4/2004 8.1 13.1 102 7.05 54.5 44.5 11.3 

23/4/2004 9.15 12.7 97 6.7 53 40.5 11.1 

30/4/2004 8.15 11.9 94.5 6.45 48.5 39.25 10.7 

7/5/2004 8.1 11.5 93 6.25 48 37.25 10.8 

14/5/2004 7.3 11 89 5.95 45.5 33.75 10.6 

21/5/2004 7.15 12 91.5 5.35 47.5 37 10.7 

28/5/2004 7.5 12.3 92.5 5.65 48.25 37 11 

4/6/2004 7.6 11.9 91.5 5.4 46.75 36 10.7 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

11/6/2004 7.75 11.4 87 5.15 45 34.5 10.5 

18/6/2004 9.05 11.5 88.5 5.15 46.25 34.75 10.5 

25/6/2004 8.25 12.3 93.5 4.88 49.75 36.5 11 

2/7/2004 8.15 12.5 94 4.82 51 36.5 11 

9/7/2004 8.45 13 97.5 4.92 52.5 38.5 11.4 

16/7/2004 8.8 12.6 95 4.86 50.5 36 11.3 

23/7/2004 8 12.1 95.5 4.7 48.75 34.75 9.5 

30/7/2004 7.4 11.5 92 4.42 46.75 32.25 8.75 

6/8/2004 6.4 10.9 90 4 45.25 30.25 8.3 

13/8/2004 5.8 9.9 87.5 3.76 42.5 27 7.8 

20/8/2004 6.1 10.4 89.5 3.82 44.5 26.5 8.1 

27/8/2004 6.6 11 93.5 3.92 47.25 28.75 8.2 

3/9/2004 6.8 10.8 93 4.04 47 31.25 8.05 

10/9/2004 7 10.7 93 4.02 47 30.25 8.2 

17/9/2004 7.15 11.3 98 4.34 48.75 33.25 9 

24/9/2004 6.75 10.3 95 3.96 45 29.5 8.4 

1/10/2004 6.75 10.7 94.5 4.06 45.75 29.5 8.35 

8/10/2004 5.85 11.3 95.5 4 46.5 29.75 8.65 

15/10/2004 5.7 10.9 93 3.96 45.5 29.5 8.25 

22/10/2004 5.8 11.3 97 4.06 49.5 31.25 8.7 

29/10/2004 5.3 10.9 93.5 3.92 45.75 28.5 8.3 

5/11/2004 5.25 11 94.5 3.98 48 29 8.45 

12/11/2004 5.35 11.5 98.5 4.16 51.5 30 8.65 

19/11/2004 5.75 11.7 104 4.16 53.5 32.75 8.55 

26/11/2004 5.7 12 104 4.28 52 31 8.45 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

3/12/2004 7.05 12.4 107 4.88 54.5 33.5 8.7 

17/12/2004 6.8 12.6 109 5.7 55 32.75 9.35 

24/12/2004 6.95 12.6 108 5.7 54.5 34.75 9.35 

7/1/2005 7.35 12.9 111 5.9 56.5 38.5 10.1 

14/1/2005 7.5 13.4 109 5.8 56.5 37.75 10.1 

21/1/2005 7.4 13 108 5.7 55.5 34.5 9.8 

28/1/2005 7.2 13.2 109 5.75 55.5 35.5 10.3 

4/2/2005 7.4 13.5 111 5.75 56.5 37.5 10.3 

11/2/2005 7.75 13.5 111 6.3 56.5 37 10.4 

18/2/2005 8.85 13.4 110 6.4 57 37 10.3 

25/2/2005 9.05 13.4 113 6.4 59.5 37.5 10.2 

4/3/2005 8.05 12.8 109 5.8 58 36.25 9.85 

11/3/2005 8 13 102 5.8 53.5 34 9.45 

18/3/2005 7.8 13.3 104 6.2 56.5 33 9.55 

25/3/2005 7.25 12.2 101 6.35 53 31.25 9.25 

1/4/2005 7.5 12 104 7.1 55 31.5 8.95 

8/4/2005 7.2 12.1 101 7.3 54 30.25 8.7 

22/4/2005 6.8 12.1 103 7 56 30.5 8.7 

29/4/2005 6 12 99 6.85 53.5 27.75 8.4 

6/5/2005 6.5 12.4 106 7.1 56.5 30.5 8.9 

13/5/2005 6.35 12.9 105 7.1 56 30.25 9.2 

20/5/2005 6 13.1 105 7 56 30 9.3 

27/5/2005 5.85 12.6 103 6.85 55 29 9.2 

3/6/2005 5.85 13 105 7.05 56.5 30.25 9.3 

10/6/2005 5.8 12.9 103 6.95 57.5 31 9.3 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

17/6/2005 6 12.9 104 6.95 58 29.25 9.4 

24/6/2005 5.8 12.9 104 6.85 57 28.5 9.75 

8/7/2005 4.48 11.6 96.5 6.25 51.5 25.75 8.65 

15/7/2005 4.52 11.8 97.5 6.1 53.5 27.5 9 

29/7/2005 5.55 11.8 99.5 6.35 58 29 9.6 

5/8/2005 5.95 11.9 99 6.25 58 29.5 9.5 

19/8/2005 5.7 11.8 98.5 6.05 59 28 9.35 

26/8/2005 5.9 12.6 102 6.1 60 28 9.6 

2/9/2005 5.9 12.8 105 6.3 62.5 28.5 10.2 

9/9/2005 6 13 106 6.5 62.5 29 10.3 

16/9/2005 5.85 12.8 104 6.3 62.5 29 10.1 

23/9/2005 5.95 13.4 106 6.35 64 28.75 10.5 

30/9/2005 5.85 13.3 105 6.35 62.5 31.25 10.6 

7/10/2005 5.95 12.9 101 6.15 60.5 29.25 10.2 

14/10/2005 5.95 12.7 99.5 6.1 60 28.5 10 

21/10/2005 5.75 12.7 99 6.1 60.5 27 10.1 

28/10/2005 5.75 12.2 96.5 6.05 59 27.5 10.1 

4/11/2005 6 13 103 6.2 64.5 29.25 10.4 

11/11/2005 5.9 13 102 6.35 63 29 10.2 

18/11/2005 5.75 12.6 99.5 6.1 62 28 10.1 

25/11/2005 5.1 12.7 100 6.2 61.5 27.75 9.8 

2/12/2005 5 13 98.5 6 60.5 27 9.95 

9/12/2005 5.4 13.8 104 6.25 66 28.25 10.5 

16/12/2005 5.45 14.6 104 6.2 66.5 27.75 10.6 

23/12/2005 5.6 14.5 103 6.2 66.5 28.75 10.7 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

30/12/2005 5.7 14.9 105 6.65 70 29 11 

6/1/2006 6.45 15.9 117 7.45 73.5 34 12.8 

13/1/2006 6.2 15.3 113 8.1 70 33.5 12.6 

20/1/2006 5.95 16 111 8.1 68.5 35 11.7 

27/1/2006 5.85 16.7 115 7.65 68.5 34.75 12.1 

3/2/2006 5.6 16.9 112 7.3 68 33.25 12.2 

10/2/2006 5.4 16.9 112 7.8 67 34.25 11.8 

17/2/2006 5.45 17.3 114 7.6 68 34.5 11.8 

24/2/2006 5.3 17.3 115 7.45 67 35.25 11.9 

3/3/2006 5.35 17.9 118 7.6 67 36.5 12.4 

10/3/2006 5.3 17 110 7.6 64.5 35.25 12 

17/3/2006 5.45 17.3 111 7.65 65 34.75 12.1 

24/3/2006 5.25 17.2 108 7.55 64.5 33 11.7 

31/3/2006 5.25 18.3 109 7.55 66 33 10.9 

7/4/2006 5.65 18.7 120 7.75 68.5 38 12.7 

21/4/2006 5.35 18.8 116 7.65 66.5 35.75 12.2 

28/4/2006 5.2 18.7 113 7.55 66 35 12.3 

19/5/2006 4.94 18 110 7 64.5 31.5 11.3 

26/5/2006 4.52 17.6 106 7.05 62.5 30 10.5 

2/6/2006 3.98 18.1 105 6.85 62.5 30.5 10.5 

9/6/2006 3.5 16.7 98.5 6.3 57 29.25 10 

16/6/2006 3.52 16.5 100 6.05 57 28.75 9.95 

23/6/2006 3.46 16.6 98 6 56 29 9.85 

30/6/2006 3.56 17.2 102 6.2 59 29.25 10.1 

7/7/2006 3.56 17.8 102 6.45 59 28.75 10.6 
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/ /
ACL  BAY BBL BT KBANK KK KTB 

14/7/2006 3.4 16.9 98 6.2 56.5 27.75 10.1 

21/7/2006 3.54 17 102 6.25 60 27.5 10.4 

28/7/2006 3.68 17.2 103 6.45 61.5 28 10.9 

4/8/2006 3.58 16.8 103 6.25 61.5 28 11.1 

11/8/2006 3.66 16.8 107 6.25 63 27.5 11.2 

18/8/2006 3.78 17.4 108 6.4 64 28.5 11.5 

25/8/2006 4.52 17.4 105 6.2 63 29.25 11.3 

1/9/2006 4.78 18.1 105 6.6 63 28.75 11.4 

8/9/2006 4.84 18.3 107 6.4 64.5 28.75 11.7 

15/9/2006 4.86 18.5 109 6.4 68 29 11.7 

22/9/2006 4.54 18.3 111 6.25 67.5 28.5 11.9 

29/9/2006 4.56 17.2 107 6.25 67 29 11.4 

6/10/2006 4.68 18.4 110 6.3 68.5 31 11.9 

13/10/2006 4.84 18.8 115 6.3 69 31.75 12 

20/10/2006 4.78 18.6 115 6.35 70.5 32.75 12.9 

27/10/2006 4.64 18.5 117 6.2 70.5 32.25 12.7 

3/11/2006 4.6 20.2 120 6.2 70.5 32 13.3 

10/11/2006 4.62 21.4 123 6.35 72.5 33.5 13.8 

17/11/2006 4.56 20.7 124 6.1 70 30.75 13.5 

24/11/2006 4.36 20 119 6.1 67.5 29.5 12.8 

1/12/2006 4.32 20.9 125 6.2 71.5 29.5 13.9 

8/12/2006 4.36 20.6 124 6.1 70.5 29.5 14.4 

15/12/2006 4.34 20.5 124 6 70.5 29.5 14.2 

22/12/2006 4.4 18 108 5.25 62 28 11.8 

29/12/2006 4.4 18.4 110 5.1 61.5 27.25 11.9 
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-3  (SCB, TBANK, TISCO, 

TMB)  1  2545  31  2549 

/ /
SCB  TBANK TISCO TMB 

4/1/2002 19.1 19 16.3 5.25 

11/1/2002 19 21.4 15.8 5.2 

18/1/2002 19 20.1 16 5.05 

25/1/2002 20.6 21.2 16.5 6.1 

1/2/2002 22.5 20.2 16.1 5.75 

8/2/2002 25.5 21.1 16.1 6.35 

15/2/2002 27.25 21.2 19.1 6.4 

22/2/2002 24 20.2 17.4 5.95 

1/3/2002 27.75 21.2 20.2 6.5 

8/3/2002 26.75 23.3 20 6.3 

15/3/2002 24 22 18.9 5.9 

22/3/2002 25 22.6 19.1 6.1 

29/3/2002 23 22 17.8 5.7 

5/4/2002 23.7 21.7 18.5 5.85 

12/4/2002 25.75 22.5 20.3 6.15 

19/4/2002 27.25 23.9 19.2 6.3 

26/4/2002 24.7 22 19 5.85 

3/5/2002 25.75 21.8 18.5 5.9 

10/5/2002 25.25 21 18.4 5.85 

17/5/2002 25.5 20.8 20.3 5.8 

24/5/2002 26.5 21.8 24.4 5.9 

31/5/2002 30.25 21.8 26.5 6.15 

7/6/2002 30.25 21.3 28.75 6.1 

14/6/2002 32.5 20 26.25 6.35 



114

/ /
SCB  TBANK TISCO TMB 

21/6/2002 27.75 16.5 25.25 6.05 

28/6/2002 29 14.5 24.8 5.95 

5/7/2002 30.25 15.3 27.25 6.1 

12/7/2002 28.75 15.2 27.75 6.25 

19/7/2002 27.25 14.6 27 6.05 

26/7/2002 24.7 14.1 24.2 5.9 

2/8/2002 25.25 13.8 25 5.8 

9/8/2002 24.9 14 24.8 5.8 

16/8/2002 27 14.3 26.5 5.95 

23/8/2002 27.25 15.1 24.5 5.85 

30/8/2002 26 15.1 24.2 5.8 

6/9/2002 25.5 14.4 23.2 5.5 

13/9/2002 25.5 14.9 22.9 5.3 

20/9/2002 25.5 14.9 22.8 5.1 

27/9/2002 24.1 14 20.6 4.64 

4/10/2002 24 14.6 21.6 4.62 

11/10/2002 22 13.9 20.5 4.52 

18/10/2002 25.5 14.1 22.8 4.84 

25/10/2002 25.75 13.8 22.8 4.62 

1/11/2002 26.75 14 22.7 4.6 

8/11/2002 26 13.4 22.1 4.54 

15/11/2002 26.25 13.6 22.8 4.58 

22/11/2002 27.5 13.4 24.1 4.62 

29/11/2002 28.75 13.5 23.6 4.56 

6/12/2002 29.75 13.5 23.4 4.42 
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/ /
SCB  TBANK TISCO TMB 

13/12/2002 28 13.1 23.2 4.32 

20/12/2002 27.75 12.8 22 4.04 

27/12/2002 28.25 12.6 22.4 4.12 

3/1/2003 28.5 12.5 22.4 4.1 

10/1/2003 30.5 12.5 21 4.24 

17/1/2003 32.5 12.5 21.7 4.3 

24/1/2003 34 13.3 22.2 3.9 

31/1/2003 33.5 12.4 21.1 3.6 

7/2/2003 22.5 12.6 21.4 5.75 

14/2/2003 33.25 13 20.5 3.7 

21/2/2003 30.75 12.2 20.3 3.66 

28/2/2003 32.5 12.3 18.8 3.72 

7/3/2003 31.5 12.4 17.9 3.66 

14/3/2003 31.75 11.2 17.1 3.52 

21/3/2003 33.5 11.1 18.6 3.64 

28/3/2003 34 11.8 18.5 3.8 

4/4/2003 35.5 11.4 19.2 3.7 

11/4/2003 37.25 11.9 20.7 4.2 

18/4/2003 35.75 12.1 20.7 4.06 

25/4/2003 33.25 12 19.3 3.84 

2/5/2003 34 11.3 19.5 3.84 

9/5/2003 34.75 11.5 19.7 3.94 

16/5/2003 34 11 19.5 4.12 

23/5/2003 35 11.2 19.9 4.3 

30/5/2003 35.5 11.2 21 4.26 
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/ /
SCB  TBANK TISCO TMB 

6/6/2003 37 11.3 22.4 4.3 

13/6/2003 38.75 11 22.4 4.26 

20/6/2003 39.25 11.9 24.1 5.15 

27/6/2003 36.25 12 24 4.98 

4/7/2003 39.5 12.6 26.25 6.7 

11/7/2003 38 12.2 28 6.1 

18/7/2003 39 12.3 29.5 6.45 

25/7/2003 38 12 27.25 6.05 

1/8/2003 37.5 11.7 28.25 4.28 

8/8/2003 36 11.5 29 4.02 

15/8/2003 37.25 11.7 31 3.96 

22/8/2003 40 12 30.25 4.42 

29/8/2003 39 11.7 30.25 4.24 

5/9/2003 39.75 11.5 31.75 4.44 

12/9/2003 39.75 12 34 4.32 

19/9/2003 39 13.3 33.5 4.8 

26/9/2003 39.25 13.3 33.5 4.58 

3/10/2003 39 11.8 33 4.02 

10/10/2003 41.25 12.4 35.5 4.24 

17/10/2003 40.5 12 34.5 4.1 

24/10/2003 40 11.8 32 4 

31/10/2003 41 12.5 33.25 4.44 

7/11/2003 42.75 15.8 34.25 5.2 

14/11/2003 41.25 14.9 31.5 5.05 

21/11/2003 37 13.5 28 5.1 
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/ /
SCB  TBANK TISCO TMB 

28/11/2003 40.5 15 31.25 5.25 

12/12/2003 41 14.2 29 5.6 

19/12/2003 44.5 14 29.75 5.6 

26/12/2003 53 13.4 28.75 5.2 

9/1/2004 53 13.5 33.25 5.65 

16/1/2004 51.5 13.5 33 5.55 

23/1/2004 51 12.5 32 5.2 

30/1/2004 46.5 12 28.75 4.78 

6/2/2004 47.5 12.1 28.5 4.56 

13/2/2004 52.5 12.9 29.5 4.94 

20/2/2004 50 12.2 28.75 4.6 

27/2/2004 47.25 12.1 30.5 4.54 

12/3/2004 44.75 12.3 28.75 4.5 

19/3/2004 46.25 11.8 28.75 4.32 

26/3/2004 46.25 11.9 28.75 4.22 

2/4/2004 49 11.9 30.25 4.32 

9/4/2004 49.5 11.9 29.5 4.28 

16/4/2004 51.5 11.9 32 4.34 

23/4/2004 48 12 31.25 4.14 

30/4/2004 46.25 11.6 29.5 3.98 

7/5/2004 45 11.7 28 3.88 

14/5/2004 42.75 11.7 25.5 3.56 

21/5/2004 44 11 26.25 3.52 

28/5/2004 45.75 10.9 27.75 3.56 

4/6/2004 44.75 12.5 25.5 3.78 
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/ /
SCB  TBANK TISCO TMB 

11/6/2004 42.25 11 25.75 3.56 

18/6/2004 43.25 11 25.5 3.62 

25/6/2004 46.5 10.9 26.75 3.76 

2/7/2004 47 10.7 27 3.7 

9/7/2004 48.5 10.9 27.75 3.78 

16/7/2004 46.75 10.5 27 3.62 

23/7/2004 47 10.5 26 3.58 

30/7/2004 45.5 10.5 25.5 3.44 

6/8/2004 44.75 10.1 24.1 3.26 

13/8/2004 42 10.1 21.7 3.04 

20/8/2004 44.75 9.9 21.7 3.3 

27/8/2004 47 10 23.3 3.34 

3/9/2004 47.5 10.8 23.4 3.66 

10/9/2004 47.5 10.8 24.3 3.7 

17/9/2004 48.5 10.7 26.25 3.92 

24/9/2004 45.25 10.4 23.7 3.7 

1/10/2004 45.25 10.4 23.7 3.8 

8/10/2004 45.25 10 25.5 3.86 

15/10/2004 43.25 9.85 23.9 3.74 

22/10/2004 46 9.8 25.25 3.94 

29/10/2004 44 9.65 22.6 3.64 

5/11/2004 45.25 9.8 22.5 3.66 

12/11/2004 49 9.8 23.7 3.74 

19/11/2004 50 9.8 24.6 3.76 

26/11/2004 49 10 23.3 3.86 
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/ /
SCB  TBANK TISCO TMB 

3/12/2004 50.5 10 24 3.9 

17/12/2004 51.5 9.8 24.2 3.86 

24/12/2004 50.5 10 25 3.9 

7/1/2005 51 10 26.75 4.18 

14/1/2005 51 10.1 28.25 4.22 

21/1/2005 50 10 26.75 4.06 

28/1/2005 50 10.1 27.5 4.1 

4/2/2005 51 10 28.75 4.28 

11/2/2005 51 10 27.75 4.32 

18/2/2005 51 10 28 4.52 

25/2/2005 53.5 10 28 4.5 

4/3/2005 52 10 26 4.22 

11/3/2005 50 9.8 25.75 4.08 

18/3/2005 51.5 9.85 27 4 

25/3/2005 50 9.7 25.5 3.82 

1/4/2005 51.5 9.8 25.5 3.56 

8/4/2005 52 9.7 24.3 3.54 

22/4/2005 49.5 9.6 24.1 3.84 

29/4/2005 47 9.65 22.6 3.78 

6/5/2005 49.25 9.75 24.1 3.94 

13/5/2005 49.5 9.7 25 3.94 

20/5/2005 49 9.75 24.8 4.12 

27/5/2005 48.25 9.75 24.5 4.08 

3/6/2005 48.5 9.55 26 4.08 

10/6/2005 47.75 9.55 26.75 4.22 
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/ /
SCB  TBANK TISCO TMB 

17/6/2005 48 9.65 27 4.4 

24/6/2005 48 9.4 26 4.34 

8/7/2005 43 9.2 24 3.82 

15/7/2005 44.25 9.4 25 3.9 

29/7/2005 48.75 9 26 3.82 

5/8/2005 48.75 9 26.5 3.88 

19/8/2005 49.25 8.8 26 3.82 

26/8/2005 49.25 8.5 27.25 3.92 

2/9/2005 50.5 8.5 27.75 4.08 

9/9/2005 52 8.65 27 4.12 

16/9/2005 49.75 8.6 26.5 4.06 

23/9/2005 50.5 8.5 27.75 4.24 

30/9/2005 51.5 9.15 27.5 4.24 

7/10/2005 49 9 26.75 4.18 

14/10/2005 48.75 9.3 26.5 4.1 

21/10/2005 49 9.05 26.25 4.14 

28/10/2005 47 8.7 26 4.08 

4/11/2005 50 9.35 28 4.2 

11/11/2005 49.5 9.1 28 4.16 

18/11/2005 48.5 8.8 27.25 3.9 

25/11/2005 48 8.8 26.25 3.9 

2/12/2005 47.75 8.85 26 3.98 

9/12/2005 50.5 8.8 28 4.2 

16/12/2005 49.5 8.85 26.5 4.22 

23/12/2005 50 8.85 26.5 4.24 
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/ /
SCB  TBANK TISCO TMB 

30/12/2005 52.5 9 27.75 4.3 

6/1/2006 58.5 9.1 30.5 5.05 

13/1/2006 56.5 9.05 28.75 4.94 

20/1/2006 57 9.1 28 4.66 

27/1/2006 59 9 28.5 4.94 

3/2/2006 59.5 9.1 27.25 4.84 

10/2/2006 59 9.45 27 4.54 

17/2/2006 59.5 9.5 27 4.48 

24/2/2006 60.5 9.1 27 4.5 

3/3/2006 64 9.1 29 4.68 

10/3/2006 62 9.15 26.75 4.44 

17/3/2006 63 9.15 27.75 4.28 

24/3/2006 65 9.5 26.5 4.22 

31/3/2006 64.5 9.4 27.75 4.22 

7/4/2006 69.5 9.1 28.25 4.46 

21/4/2006 64.5 9.3 28.25 4.32 

28/4/2006 65 9.2 28.5 4.2 

19/5/2006 61.5 9.5 26 3.98 

26/5/2006 59.5 9.5 24 3.68 

2/6/2006 60 9.5 23.5 3.62 

9/6/2006 52 9.3 22.4 3.42 

16/6/2006 53.5 9.05 22.1 3.34 

23/6/2006 55 8.85 22.4 3.3 

30/6/2006 57.5 9.1 22.2 3.34 

7/7/2006 57.5 9.3 22.6 3.32 
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/ /
SCB  TBANK TISCO TMB 

14/7/2006 53.5 8.55 21.4 3.24 

21/7/2006 57.5 9.1 21.5 3.32 

28/7/2006 57.5 8.9 22 3.28 

4/8/2006 58.5 8.8 22.3 3.46 

11/8/2006 58.5 8.8 21.5 3.36 

18/8/2006 61.5 9.3 21.7 3.3 

25/8/2006 58.5 9.05 21.1 3.16 

1/9/2006 58.5 9.05 20.4 3.26 

8/9/2006 59 9.1 23.4 3.18 

15/9/2006 62 9.1 24.6 3.2 

22/9/2006 62 9.05 23.1 3.14 

29/9/2006 60 9 22.3 3.04 

6/10/2006 61 9.1 24.7 3.14 

13/10/2006 64 9.3 24.8 3.14 

20/10/2006 66.5 9.15 25.5 3.3 

27/10/2006 65 9 25.75 3.26 

3/11/2006 67.5 8.9 26 3.24 

10/11/2006 69.5 9.2 26.25 3.3 

17/11/2006 66 9.05 24.5 3.06 

24/11/2006 64.5 9.05 24.7 3.04 

1/12/2006 70.5 9.1 24.8 3.04 

8/12/2006 68 9.1 24.6 3.02 

15/12/2006 68 9.1 23.7 2.96 

22/12/2006 59 9.1 21.3 2.6 

29/12/2006 58 9.15 22 2.6 
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 ACL 
Dependent Variable: RACLF 
Method: Least Squares 
Date: 09/28/07   Time: 00:31 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.220689 0.361912 -0.609787 0.0026 
RMF 1.486798 0.151479 9.815234 0.0000 
SMB 0.274531 0.247180 1.110653 0.2678 
HML 1.034142 0.224215 4.612272 0.0000 

R-squared 0.499489     Mean dependent var -0.025769 
Adjusted R-squared 0.493336     S.D. dependent var 7.219877 
S.E. of regression 5.139135     Akaike info criterion 6.127644 
Sum squared resid 6444.213     Schwarz criterion 6.184312 
Log likelihood -755.8279     F-statistic 81.16738 
Durbin-Watson stat 1.977808     Prob(F-statistic) 0.000000 

 BAY 
Dependent Variable: RBAYF 
Method: Least Squares 
Date: 09/29/07   Time: 00:27 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.053956 0.217214 -0.248399 0.2040 
RMF 0.948718 0.101929 9.307685 0.0000 
SMB -1.086584 0.299899 -3.623167 0.0004 
HML 0.436133 0.179685 2.427200 0.0159 

R-squared 0.566179     Mean dependent var 0.641058 
Adjusted R-squared 0.560845     S.D. dependent var 5.919523 
S.E. of regression 3.922793     Akaike info criterion 5.587482 
Sum squared resid 3754.747     Schwarz criterion 5.644151 
Log likelihood -688.8478     F-statistic 106.1481 
Durbin-Watson stat 2.246270     Prob(F-statistic) 0.000000 
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 BBL 
Dependent Variable: RBBLF 
Method: Least Squares 
Date: 09/29/07   Time: 00:28 
Sample: 2 249 
Included observations: 248 
White Heteroskedasticity-Consistent Standard Errors & Covariance 

Variable Coefficient Std. Error t-Statistic Prob. 

C 0.167054 0.163039 -1.024623 0.0066 
RMF 1.223250 0.079581 15.37114 0.0000 
SMB -0.643338 0.096202 -6.687340 0.0000 
HML 0.039029 0.077037 0.506633 0.6129 

R-squared 0.726689     Mean dependent var 0.520131 
Adjusted R-squared 0.723329     S.D. dependent var 5.083716 
S.E. of regression 2.674012     Akaike info criterion 4.821034 
Sum squared resid 1744.683     Schwarz criterion 4.877703 
Log likelihood -593.8083     F-statistic 216.2520 
Durbin-Watson stat 2.326909     Prob(F-statistic) 0.000000 

 BT 
Dependent Variable: RBTF 
Method: Least Squares 
Date: 09/29/07   Time: 00:29 
Sample: 2 249 
Included observations: 248 
White Heteroskedasticity-Consistent Standard Errors & Covariance 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.230104 0.487849 -0.471671 0.0376 
RMF 1.211626 0.193859 6.250039 0.0000 
SMB 1.158408 0.497219 2.329774 0.0206 
HML -0.134066 0.212438 -0.631082 0.5286 

R-squared 0.377237     Mean dependent var -0.261674 
Adjusted R-squared 0.369580     S.D. dependent var 7.911497 
S.E. of regression 6.281649     Akaike info criterion 6.529140 
Sum squared resid 9628.024     Schwarz criterion 6.585808 
Log likelihood -805.6133     F-statistic 49.26741 
Durbin-Watson stat 2.296974     Prob(F-statistic) 0.000000 
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 KBANK 
Dependent Variable: RKBANKF 
Method: Least Squares 
Date: 09/29/07   Time: 00:29 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.171143 0.184411 -0.928052 0.0003 
RMF 1.193918 0.091930 12.98728 0.0000 
SMB -0.799061 0.223743 -3.571331 0.0004 
HML 0.001007 0.117201 0.008595 0.9931 

R-squared 0.679120     Mean dependent var 0.578336 
Adjusted R-squared 0.675175     S.D. dependent var 5.676776 
S.E. of regression 3.235390     Akaike info criterion 5.202173 
Sum squared resid 2554.130     Schwarz criterion 5.258841 
Log likelihood -641.0695     F-statistic 172.1364 
Durbin-Watson stat 2.241756     Prob(F-statistic) 0.000000 

 KK 
Dependent Variable: RKKF 
Method: Least Squares 
Date: 09/29/07   Time: 00:30 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.116837 0.204813 -0.570458 0.2689 
RMF 1.405212 0.096213 14.60517 0.0000 
SMB 0.317147 0.142110 2.231708 0.0265 
HML -0.094219 0.107226 -0.878696 0.3804 

R-squared 0.531579     Mean dependent var 0.261256 
Adjusted R-squared 0.525819     S.D. dependent var 5.473722 
S.E. of regression 3.769247     Akaike info criterion 5.507625 
Sum squared resid 3466.563     Schwarz criterion 5.564294 
Log likelihood -678.9455     F-statistic 92.29953 
Durbin-Watson stat 2.280986     Prob(F-statistic) 0.000000 
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 KTB 
Dependent Variable: RKTBF 
Method: Least Squares 
Date: 09/29/07   Time: 00:31 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.230529 0.277581 -0.830490 0.0071 
RMF 1.377649 0.155327 8.869364 0.0000 
SMB 0.143759 0.374491 0.383878 0.7014 
HML -0.241195 0.153527 -1.571032 0.0175 

R-squared 0.469646     Mean dependent var 0.239982 
Adjusted R-squared 0.463125     S.D. dependent var 5.841054 
S.E. of regression 4.279843     Akaike info criterion 5.761707 
Sum squared resid 4469.362     Schwarz criterion 5.818376 
Log likelihood -710.4517     F-statistic 72.02322 
Durbin-Watson stat 2.284080     Prob(F-statistic) 0.000000 

 SCB 
Dependent Variable: RSCBF 
Method: Least Squares 
Date: 09/29/07   Time: 00:32 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.153102 0.214395 -0.714110 0.0758 
RMF 1.122603 0.133879 8.385187 0.0000 
SMB -1.109688 0.363190 -3.055392 0.0025 
HML 0.254448 0.176062 1.445224 0.1497 

R-squared 0.647592     Mean dependent var 0.649217 
Adjusted R-squared 0.643259     S.D. dependent var 6.250645 
S.E. of regression 3.733372     Akaike info criterion 5.488498 
Sum squared resid 3400.888     Schwarz criterion 5.545167 
Log likelihood -676.5738     F-statistic 149.4598 
Durbin-Watson stat 2.235838     Prob(F-statistic) 0.000000 
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 TBANK 
Dependent Variable: RTBANKF 
Method: Least Squares 
Date: 09/29/07   Time: 00:32 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C 0.381928 0.223572 -1.708304 0.0089 
RMF 0.725183 0.119668 6.059964 0.0000 
SMB -0.022712 0.111601 -0.203507 0.8389 
HML 0.453856 0.150055 3.024592 0.0028 

R-squared 0.479328     Mean dependent var -0.211397 
Adjusted R-squared 0.270468     S.D. dependent var 4.251741 
S.E. of regression 3.631525     Akaike info criterion 5.433180 
Sum squared resid 3217.866     Schwarz criterion 5.489848 
Log likelihood -669.7143     F-statistic 31.52434 
Durbin-Watson stat 2.177448     Prob(F-statistic) 0.000000 

 TISCO 
Dependent Variable: RTISCOF 
Method: Least Squares 
Date: 09/29/07   Time: 00:34 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.055978 0.218233 -0.256507 0.1978 
RMF 1.358254 0.089675 15.14639 0.0000 
SMB 0.436166 0.168177 2.593487 0.0101 
HML -0.256090 0.128767 -1.988793 0.0478 

R-squared 0.537193     Mean dependent var 0.289085 
Adjusted R-squared 0.531503     S.D. dependent var 5.441446 
S.E. of regression 3.724498     Akaike info criterion 5.483739 
Sum squared resid 3384.741     Schwarz criterion 5.540407 
Log likelihood -675.9836     F-statistic 94.40589 
Durbin-Watson stat 2.145620     Prob(F-statistic) 0.000000 
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 TMB 
Dependent Variable: RTMBF 
Method: Least Squares 
Date: 09/28/07   Time: 19:52 
Sample: 2 249 
Included observations: 248 
Newey-West HAC Standard Errors & Covariance (lag truncation=4) 

Variable Coefficient Std. Error t-Statistic Prob. 

C -0.430864 0.370896 -1.161686 0.0465 
RMF 1.558347 0.225181 6.920415 0.0000 
SMB 0.091156 0.633567 0.143878 0.8857 
HML 0.714921 0.286461 2.495700 0.0132 

R-squared 0.799875     Mean dependent var -0.069724 
Adjusted R-squared 0.392497     S.D. dependent var 7.275125 
S.E. of regression 5.670414     Akaike info criterion 6.324399 
Sum squared resid 7845.478     Schwarz criterion 6.381067 
Log likelihood -780.2255     F-statistic 54.19404 
Durbin-Watson stat 2.516175     Prob(F-statistic) 0.000000 
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