DATE
02-Jul
02-Aug
02-Sep
02-Oct
02-Nov
02-Dec
03-Jan
03-Feb
03-Mar
03-Apr
03-May
03-Jun
03-Jul
03-Aug
03-Sep
03-Oct
03-Nov
03-Dec
04-Jan
04-Feb
04-Mar
04-Apr
04-May
04-Jun
04-Jul
04-Aug
04-Sep
04-Oct
04-Nov
04-Dec
05-Jan
05-Feb
05-Mar
05-Apr
05-May
05-Jun
05-Jul
05-Aug
05-Sep
05-Oct
05-Nov
05-Dec
06-Jan
06-Feb
06-Mar
06-Apr
06-May
06-Jun
06-Jul
06-Aug
06-Sep
06-Oct
06-Nov
06-Dec
07-Jan

ALSH
9239
9677
9465
9376
9564
9277
8798
8402
7680
7510
8564
8352
8810
9226
8926
9765
9730

10387

10849

10896

10693

10386

10414

10109

10306

11160

11761

11655

12491

12657

12799

13477

13299

12556

13787

14155

15144

15414

16876

16433

16775

18097

19745

19085

20352

21136

20565

21238

20886

21954

22375

23338

23950

24915

25448

ALSI 40
8768
9226
8992
8850
8992
8682
8183
7797
7096
6924
7940
7681
8088
8470
8167
8967
8885
9496
9954

10005
9773
9455
9526
9201
9405

10242

10780

10556

11283

11406

11531

12189

12083

11324

12519

12859

13726

13950

15364

14946

15229

16438

17886

17125

18315

19075

18660

19538

19127

20094

20496

21299

21759

22607

22942

ALSH RET

0.047408
-0.021908
-0.009403

0.020051
-0.030008
-0.051633
-0.045010
-0.085932
-0.022135

0.140346
-0.024755

0.054837

0.047219
-0.032517

0.093995
-0.003584

0.067523

0.044479

0.004332
-0.018631
-0.028710

0.002696
-0.029287

0.019488

0.082864

0.053853
-0.009013

0.071729

0.013290

0.011219

0.052973
-0.013208
-0.055869

0.098041

0.026692

0.069869

0.017829

0.094849
-0.026250

0.020812

0.078808

0.091065
-0.033426

0.066387

0.038522
-0.027016

0.032726
-0.016574

0.051135

0.019176

0.043039

0.026223

0.040292

0.021393

ALSI40 RET

0.052235
-0.025363
-0.015792

0.016045
-0.034475
-0.057475
-0.047171
-0.089906
-0.024239

0.146736
-0.032620

0.052988

0.047230
-0.035773

0.097955
-0.009145

0.068768

0.048231

0.005124
-0.023188
-0.032539

0.007509
-0.034117

0.022172

0.088995

0.052529
-0.020779

0.068871

0.010901

0.010959

0.057064
-0.008696
-0.062816

0.105528

0.027159

0.067424

0.016319

0.101362
-0.027206

0.018935

0.079388

0.088089
-0.042547

0.069489

0.041496
-0.021756

0.047053
-0.021036

0.050557

0.020006

0.039178

0.021597

0.038972

0.014818



07-Feb
07-Mar
07-Apr
07-May
07-Jun
07-Jul
07-Aug
07-Sep
07-Oct
07-Nov
07-Dec
08-Jan
08-Feb
08-Mar
08-Apr
08-May
08-Jun
08-Jul
08-Aug
08-Sep
08-Oct
08-Nov
08-Dec
09-Jan
09-Feb
09-Mar
09-Apr
09-May
09-Jun
09-Jul
09-Aug
09-Sep
09-Oct
09-Nov
09-Dec
10-Jan
10-Feb
10-Mar
10-Apr
10-May
10-Jun
10-Jul
10-Aug
10-Sep
10-Oct
10-Nov
10-Dec
11-Jan
11-Feb
11-Mar
11-Apr
11-May
11-Jun
11-Jul
11-Aug
11-Sep

25796
27267
28171
28628
28337
28562
28660
29959
31335
30308
28958
27317
30674
29588
30743
31841
30413
27720
27702
23836
20992
21209
21509
20570
18465
20364
20647
22771
22049
24259
24929
24911
26361
26895
27666
26676
26765
28748
28636
27145
26259
28355
27254
29456
30431
30266
32119
31399
32272
32204
32836
32566
31865
31208
31006
29674

23176
24590
25232
25701
25565
25846
25983
27268
28477
27629
26250
25118
28348
27410
28675
29940
28708
25779
25557
21747
19080
19346
19444
18520
16514
18442
18514
20605
19820
21856
22389
22284
23656
24358
24997
24041
23995
25833
25630
24158
23295
25225
24127
26154
27054
26845
28639
28145
29078
29037
29564
29274
28552
27858
27682
26376

0.013675
0.057024
0.033154
0.016222
-0.010165
0.007940
0.003431
0.045324
0.045929
-0.032775
-0.044543
-0.056668
0.122891
-0.035405
0.039036
0.035715
-0.044848
-0.088548
-0.000649
-0.139557
-0.119315
0.010337
0.014145
-0.043656
-0.102333
0.102843
0.013897
0.102872
-0.031707
0.100231
0.027619
-0.000722
0.058207
0.020257
0.028667
-0.035784
0.003336
0.074089
-0.003896
-0.052067
-0.032640
0.079820
-0.038829
0.080795
0.033100
-0.005422
0.061224
-0.022417
0.027803
-0.002107
0.019625
-0.008223
-0.021526
-0.020618
-0.006473
-0.042959

0.010200
0.061011
0.026108
0.018588
-0.005292
0.010992
0.005301
0.049455
0.044338
-0.029778
-0.049911
-0.043124
0.128593
-0.033089
0.046151
0.044115
-0.041149
-0.102027
-0.008612
-0.149079
-0.122638
0.013941
0.005066
-0.047521
-0.108315
0.116749
0.003904
0.112942
-0.038098
0.102725
0.024387
-0.004690
0.061569
0.029675
0.026234
-0.038245
-0.001913
0.076599
-0.007858
-0.057433
-0.035723
0.082850
-0.043528
0.084014
0.034412
-0.007725
0.066828
-0.017249
0.033150
-0.001410
0.018149
-0.009809
-0.024664
-0.024307
-0.006318
-0.047179



11-Oct
11-Nov
11-Dec
12-Jan
12-Feb
12-Mar
12-Apr
12-May
12-Jun
12-Jul
12-Aug
12-Sep
12-Oct
12-Nov

32349
32813
31986
33792
34296
33554
34399
33143
33708
34597
35389
35758
37156
38105

29019
29430
28470
30176
30547
29603
30365
29202
29638
30387
31173
31518
33008
33873

Standard deviation

Mean return

0.090146
0.014344
-0.025203
0.056462
0.014915
-0.021635
0.025183
-0.036513
0.017047
0.026374
0.022892
0.010427
0.039096
0.025541

5.36%
0.52%

0.100205
0.014163
-0.032620
0.059923
0.012295
-0.030903
0.025741
-0.038301
0.014930
0.025272
0.025866
0.011067
0.047275
0.026206

5.74%
0.50%



