
Dezembro/99 249,81  56,59% 114,15  25,86% 14,75  3,34% 62,05    14,06% 0,65   0,15% 311,87  70,65% 114,80  26,01% 14,75  3,34% 441,41   100,00%

Janeiro/00 256,98  56,71% 117,90  26,02% 14,82  3,27% 63,01    13,90% 0,42   0,09% 319,99  70,62% 118,32  26,11% 14,82  3,27% 453,13   100,00%

Fevereiro/00 262,97  57,56% 116,64  25,53% 14,91  3,26% 62,13    13,60% 0,21   0,05% 325,10  71,16% 116,85  25,58% 14,91  3,26% 456,86   100,00%

Março/00 271,95  58,58% 114,47  24,66% 15,00  3,23% 62,73    13,51% 0,10   0,02% 334,68  72,09% 114,57  24,68% 15,00  3,23% 464,25   100,00%

Abril/00 277,81  58,74% 113,65  24,03% 15,07  3,19% 66,41    14,04% 0,02   0,00% 344,21  72,78% 113,67  24,03% 15,07  3,19% 472,95   100,00%

Maio/00 276,55  56,77% 126,71  26,01% 15,44  3,17% 68,39    14,04% 0,02   0,00% 344,94  70,81% 126,72  26,02% 15,44  3,17% 487,10   100,00%

Junho/00 281,11  57,16% 125,10  25,44% 16,67  3,39% 68,93    14,02% -     0,00% 350,04  71,17% 125,10  25,44% 16,67  3,39% 491,81   100,00%

Julho/00 284,54  57,46% 123,99  25,04% 16,92  3,42% 69,77    14,09% -     0,00% 354,31  71,55% 123,99  25,04% 16,92  3,42% 495,21   100,00%

Agosto/00 281,51  56,99% 126,18  25,54% 14,75  2,99% 71,56    14,49% -     0,00% 353,07  71,47% 126,18  25,54% 14,75  2,99% 494,00   100,00%

Setembro/00 288,18  57,33% 126,38  25,14% 14,80  2,94% 73,29    14,58% -     0,00% 361,47  71,91% 126,38  25,14% 14,80  2,94% 502,65   100,00%

Outubro/00 289,79  57,16% 125,04  24,66% 14,87  2,93% 77,30    15,25% -     0,00% 367,08  72,40% 125,04  24,66% 14,87  2,93% 507,00   100,00%

Novembro/00 283,78  55,98% 125,61  24,78% 14,99  2,96% 82,54    16,28% -     0,00% 366,33  72,26% 125,61  24,78% 14,99  2,96% 506,93   100,00%

Dezembro/00 284,15  55,64% 125,79  24,63% 15,07  2,95% 85,69    16,78% -     0,00% 369,84  72,42% 125,79  24,63% 15,07  2,95% 510,70   100,00%

Janeiro/01 288,29  56,21% 120,95  23,58% 15,20  2,96% 88,48    17,25% -     0,00% 376,77  73,46% 120,95  23,58% 15,20  2,96% 512,92   100,00%

Fevereiro/01 289,53  55,81% 119,34  23,00% 15,32  2,95% 94,59    18,23% -     0,00% 384,13  74,04% 119,34  23,00% 15,32  2,95% 518,79   100,00%

Março/01 297,15  55,39% 120,44  22,45% 15,52  2,89% 103,36  19,27% -     0,00% 400,51  74,66% 120,44  22,45% 15,52  2,89% 536,48   100,00%

Abril/01 300,77  54,83% 121,83  22,21% 15,58  2,84% 110,41  20,13% -     0,00% 411,18  74,95% 121,83  22,21% 15,58  2,84% 548,59   100,00%

Maio/01 293,78  52,98% 122,47  22,08% 16,00  2,89% 122,30  22,05% -     0,00% 416,09  75,03% 122,47  22,08% 16,00  2,89% 554,56   100,00%

Junho/01 295,42  50,86% 140,62  24,21% 16,00  2,76% 128,78  22,17% -     0,00% 424,21  73,03% 140,62  24,21% 16,00  2,76% 580,83   100,00%

Julho/01 287,89  48,20% 156,49  26,20% 16,52  2,77% 136,37  22,83% -     0,00% 424,27  71,03% 156,49  26,20% 16,52  2,77% 597,28   100,00%

Agosto/01 286,16  47,21% 158,74  26,19% 16,70  2,75% 144,58  23,85% -     0,00% 430,74  71,06% 158,74  26,19% 16,70  2,75% 606,18   100,00%

Setembro/01 296,20  47,08% 158,94  25,27% 16,99  2,70% 156,96  24,95% -     0,00% 453,16  72,03% 158,94  25,27% 16,99  2,70% 629,09   100,00%

Outubro/01 307,55  48,27% 157,77  24,76% 17,00  2,67% 154,76  24,29% -     0,00% 462,30  72,57% 157,77  24,76% 17,00  2,67% 637,08   100,00%

Novembro/01 311,54  49,69% 158,84  25,34% 16,87  2,69% 139,69  22,28% -     0,00% 451,23  71,97% 158,84  25,34% 16,87  2,69% 626,93   100,00%

Dezembro/01 311,55  49,92% 169,51  27,16% 16,83  2,70% 126,20  20,22% -     0,00% 437,75  70,14% 169,51  27,16% 16,83  2,70% 624,08   100,00%

Janeiro/02 319,43  50,30% 178,82  28,16% 9,41    1,48% 127,45  20,07% -     0,00% 446,88  70,36% 178,82  28,16% 9,41    1,48% 635,11   100,00%

Fevereiro/02 323,46  51,21% 179,48  28,41% 9,39    1,49% 119,31  18,89% -     0,00% 442,77  70,10% 179,48  28,41% 9,39    1,49% 631,64   100,00%

Março/02 322,77  51,53% 179,68  28,69% 9,42    1,50% 114,44  18,27% -     0,00% 437,21  69,81% 179,68  28,69% 9,42    1,50% 626,32   100,00%

Abril/02 336,26  53,10% 180,31  28,47% 9,46    1,49% 107,25  16,94% -     0,00% 443,51  70,03% 180,31  28,47% 9,46    1,49% 633,29   100,00%

Maio/02 340,79  53,30% 180,94  28,30% 10,49  1,64% 107,18  16,76% -     0,00% 447,96  70,06% 180,94  28,30% 10,49  1,64% 639,39   100,00%

Junho/02 347,73  53,19% 180,74  27,65% 10,91  1,67% 114,36  17,49% -     0,00% 462,09  70,68% 180,74  27,65% 10,91  1,67% 653,75   100,00%

Julho/02 379,47  56,27% 185,03  27,44% 10,29  1,53% 99,61    14,77% - 0,00% 479,08  71,04% 185,03  27,44% 10,29  1,53% 674,40   100,00%

Agosto/02 364,54  58,53% 175,63  28,20% 8,00    1,28% 74,62    11,98% - 0,00% 439,16  70,51% 175,63  28,20% 8,00    1,28% 622,79   100,00%
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Setembro/02 382,42  58,05% 173,94  26,40% 8,73    1,32% 93,69    14,22% - 0,00% 476,11  72,27% 173,94  26,40% 8,73    1,32% 658,78   100,00%

Outubro/02 370,98  58,69% 167,35  26,48% 8,69    1,37% 85,09    13,46% - 0,00% 456,07  72,15% 167,35  26,48% 8,69    1,37% 632,10   100,00%

Novembro/02 378,59  59,95% 168,23  26,64% 8,87    1,41% 75,77    12,00% - 0,00% 454,35  71,95% 168,23  26,64% 8,87    1,41% 631,46   100,00%

Dezembro/02 377,29  60,54% 171,36  27,50% 7,41    1,19% 67,13    10,77% - 0,00% 444,42  71,31% 171,36  27,50% 7,41    1,19% 623,19   100,00%

Janeiro/03 393,08  61,72% 173,50  27,24% 7,47    1,17% 62,81    9,86% - 0,00% 455,89  71,58% 173,50  27,24% 7,47    1,17% 636,86   100,00%

Fevereiro/03 401,61  62,28% 175,78  27,26% 7,55    1,17% 59,94    9,29% -     0,00% 461,55  71,57% 175,78  27,26% 7,55    1,17% 644,88   100,00%

Março/03 412,55  63,50% 176,56  27,18% 7,38    1,14% 53,21    8,19% -     0,00% 465,76  71,69% 176,56  27,18% 7,38    1,14% 649,69   100,00%

Abril/03 419,93  65,17% 175,02  27,16% 6,93    1,08% 42,52    6,60% -     0,00% 462,45  71,76% 175,02  27,16% 6,93    1,08% 644,41   100,00%

Maio/03 435,04  65,84% 178,11  26,96% 7,00    1,06% 40,60    6,14% -     0,00% 475,65  71,98% 178,11  26,96% 7,00    1,06% 660,76   100,00%

Junho/03 446,79  66,74% 178,71  26,70% 6,92    1,03% 37,00    5,53% -     0,00% 483,79  72,27% 178,71  26,70% 6,92    1,03% 669,42   100,00%

Julho/03 467,30  67,73% 179,46  26,01% 7,19    1,04% 36,05    5,22% -     0,00% 503,34  72,95% 179,46  26,01% 7,19    1,04% 689,99   100,00%

Agosto/03 475,20  68,28% 179,48  25,79% 7,14    1,03% 34,14    4,90% -     0,00% 509,33  73,19% 179,48  25,79% 7,14    1,03% 695,95   100,00%

Setembro/03 485,39  68,58% 181,57  25,65% 7,12    1,01% 33,66    4,76% -     0,00% 519,05  73,34% 181,57  25,65% 7,12    1,01% 707,74   100,00%

Outubro/03 498,55  69,45% 179,68  25,03% 7,03    0,98% 32,60    4,54% -     0,00% 531,15  73,99% 179,68  25,03% 7,03    0,98% 717,86   100,00%

Novembro/03 509,90  70,01% 178,53  24,51% 7,03    0,97% 32,84    4,51% -     0,00% 542,74  74,52% 178,53  24,51% 7,03    0,97% 728,31   100,00%

Dezembro/03 520,38  71,15% 173,39  23,71% 6,99    0,96% 30,66    4,19% -     0,00% 551,04  75,34% 173,39  23,71% 6,99    0,96% 731,43   100,00%

Janeiro/04 524,33  71,11% 174,53  23,67% 7,05    0,96% 31,43    4,26% -     0,00% 555,76  75,37% 174,53  23,67% 7,05    0,96% 737,34   100,00%

Fevereiro/04 532,81  71,70% 172,11  23,16% 7,04    0,95% 31,18    4,20% -     0,00% 563,99  75,89% 172,11  23,16% 7,04    0,95% 743,15   100,00%

Março/04 553,11  72,79% 171,51  22,57% 7,01    0,92% 28,22    3,71% -     0,00% 581,32  76,51% 171,51  22,57% 7,01    0,92% 759,84   100,00%

Abril/04 562,51  73,27% 172,18  22,43% 7,00    0,91% 25,98    3,38% -     0,00% 588,49  76,66% 172,18  22,43% 7,00    0,91% 767,67   100,00%

Maio/04 540,88  72,27% 174,22  23,28% 7,16    0,96% 26,12    3,49% -     0,00% 566,99  75,76% 174,22  23,28% 7,16    0,96% 748,38   100,00%

Junho/04 549,20  72,44% 177,46  23,41% 7,17    0,95% 24,36    3,21% -     0,00% 573,56  75,65% 177,46  23,41% 7,17    0,95% 758,19   100,00%

Julho/04 561,78  74,00% 167,55  22,07% 7,10    0,94% 22,76    3,00% -     0,00% 584,54  76,99% 167,55  22,07% 7,10    0,94% 759,20   100,00%

Agosto/04 573,13  75,24% 163,08  21,41% 7,05    0,93% 18,51    2,43% -     0,00% 591,64  77,67% 163,08  21,41% 7,05    0,93% 761,77   100,00%

Setembro/04 588,09  76,25% 160,18  20,77% 7,01    0,91% 16,03    2,08% -     0,00% 604,12  78,32% 160,18  20,77% 7,01    0,91% 771,30   100,00%

Outubro/04 594,86  76,61% 159,89  20,59% 6,96    0,90% 14,80    1,91% -     0,00% 609,66  78,51% 159,89  20,59% 6,96    0,90% 776,50   100,00%

Novembro/04 611,29  77,88% 152,93  19,48% 6,87    0,88% 13,84    1,76% -     0,00% 625,13  79,64% 152,93  19,48% 6,87    0,88% 784,94   100,00%

Dezembro/04 629,50  77,69% 160,36  19,79% 6,83    0,84% 13,58    1,68% -     0,00% 643,08  79,37% 160,36  19,79% 6,83    0,84% 810,26   100,00%

Janeiro/05 648,47  78,44% 157,89  19,10% 6,78    0,82% 13,56    1,64% -     0,00% 662,03  80,08% 157,89  19,10% 6,78    0,82% 826,70   100,00%

Fevereiro/05 667,87  79,00% 157,24  18,60% 6,76    0,80% 13,52    1,60% -     0,00% 681,39  80,60% 157,24  18,60% 6,76    0,80% 845,39   100,00%

Março/05 697,86  79,88% 154,96  17,74% 6,75    0,77% 14,03    1,61% -     0,00% 711,89  81,49% 154,96  17,74% 6,75    0,77% 873,61   100,00%

Abril/05 703,06  80,46% 151,05  17,29% 6,64    0,76% 13,08    1,50% -     0,00% 716,14  81,95% 151,05  17,29% 6,64    0,76% 873,83   100,00%

Maio/05 722,83  81,41% 146,37  16,48% 6,57    0,74% 12,16    1,37% -     0,00% 734,99  82,78% 146,37  16,48% 6,57    0,74% 887,93   100,00%
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Junho/05 742,58  82,01% 144,39  15,95% 6,53    0,72% 12,00    1,33% -     0,00% 754,58  83,33% 144,39  15,95% 6,53    0,72% 905,51   100,00%

Julho/05 753,86  82,33% 142,95  15,61% 6,55    0,71% 12,32    1,35% -     0,00% 766,18  83,67% 142,95  15,61% 6,55    0,71% 915,67   100,00%

Agosto/05 764,48  83,02% 137,50  14,93% 6,52    0,71% 12,30    1,34% -     0,00% 776,78  84,36% 137,50  14,93% 6,52    0,71% 920,79   100,00%

Setembro/05 781,93  83,79% 133,19  14,27% 6,44    0,69% 11,67    1,25% -     0,00% 793,60  85,04% 133,19  14,27% 6,44    0,69% 933,22   100,00%

Outubro/05 792,78  84,58% 128,20  13,68% 6,41    0,68% 9,95     1,06% -     0,00% 802,73  85,64% 128,20  13,68% 6,41    0,68% 937,34   100,00%

Obs.: Valores apurados com base na posição de carteira avaliada pelo preço da curva de rentabilidade intrínseca dos títulos.

Nota para a Imprensa - DPMFi e Mercado Aberto Tesouro Nacional e Banco Central do Brasil


