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Fluctuation % over the period
ISE = + 208,46%

IBOVESPA = + 152,24%
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TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

APR/20 

 YEAR

2020 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT      N2 1,057               10,52 -9,77 ITAUUNIBANCO 219.422.278.297,53          57.751.823.524,12                             

BTOW3 B2W DIGITAL ON       NM 3,778               52,60 16,53 BRADESCO 162.812.753.482,65          42.852.227.584,00                             

BBDC3 BRADESCO ON       N1 0,877               2,77 -43,07 SANTANDER BR 101.073.257.061,50          26.602.425.925,54                             

BBDC4 BRADESCO PN       N1 3,277               1,50 -41,51 WEG 83.820.440.420,06            22.061.494.030,65                             

BBAS3 BRASIL ON       NM 1,563               2,19 -45,40 BRASIL 81.664.385.070,00            21.494.021.442,86                             

BRKM5 BRASKEM PNA      N1 2,060               22,76 -29,18 ITAUSA 80.436.668.312,80            21.170.887.064,49                             

BRFS3 BRF SA ON       NM 5,865               28,50 -44,91 TELEF BRASIL 77.622.194.897,70            20.430.119.202,43                             

CCRO3 CCR SA ON       NM 5,176               7,78 -33,39 GRUPO NATURA 42.179.652.188,16            11.101.661.364,47                             

CMIG3 CEMIG ON       N1 0,568               6,85 -37,97 ELETROBRAS 39.054.025.081,96            10.278.998.021,26                             

CMIG4 CEMIG PN       N1 2,239               6,85 -30,96 B2W DIGITAL 38.326.543.441,50            10.087.525.251,75                             

CIEL3 CIELO ON       NM 1,678               -8,56 -51,34 LOJAS AMERIC 37.846.278.192,96            9.961.119.701,26                               

CPLE3 COPEL ON       N1 0,772               -8,87 -23,01 ENGIE BRASIL 31.919.093.188,80            8.401.087.853,03                               

CPLE6 COPEL PNB      N1 1,691               1,68 -21,24 TIM PART S/A 30.892.374.432,04            8.130.856.038,33                               

DTEX3 DURATEX ON       NM 1,017               4,17 -41,75 LOJAS RENNER 30.541.454.997,13            8.038.494.235,18                               

ECOR3 ECORODOVIAS ON       NM 0,670               11,01 -35,64 CCR SA 24.947.000.000,00            6.566.036.742,64                               

ELET3 ELETROBRAS ON       N1 1,913               1,63 -35,85 PETROBRAS BR 22.752.450.000,00            5.988.432.384,06                               

ELET6 ELETROBRAS PNB      N1 1,483               6,95 -27,20 KLABIN S/A 19.453.827.533,10            5.120.236.756,62                               

ENBR3 ENERGIAS BR ON       NM 1,186               5,68 -20,96 BRASKEM 16.788.811.088,98            4.418.805.887,50                               

EGIE3 ENGIE BRASIL ON       NM 2,412               0,51 -22,99 BRF SA 15.753.856.239,94            4.146.406.337,83                               

FLRY3 FLEURY ON       NM 2,510               12,65 -23,50 COPEL 14.712.815.104,00            3.872.404.880,77                               

NTCO3 GRUPO NATURA ON       NM 4,495               38,00 -8,15 CEMIG 13.960.466.893,47            3.674.387.243,64                               

ITSA4 ITAUSA PN       N1 1,551               2,62 -33,97 CIELO 11.030.269.147,66            2.903.160.801,09                               

ITUB3 ITAUUNIBANCO ON       N1 0,328               -0,29 -29,01 ENERGIAS BR 10.316.456.698,00            2.715.285.755,12                               

ITUB4 ITAUUNIBANCO PN       N1 4,178               -1,32 -36,78 MRV 7.301.601.509,25              1.921.777.519,94                               

KLBN11 KLABIN S/A UNT      N2 3,970               11,38 -3,15 FLEURY 7.222.771.188,00              1.901.029.422,54                               

LIGT3 LIGHT S/A ON       NM 0,860               17,72 -52,19 DURATEX 6.737.981.039,74              1.773.432.920,92                               

LAME3 LOJAS AMERIC ON       N1 1,035               40,69 3,26 AES TIETE E 6.064.077.825,36              1.596.061.963,83                               

LAME4 LOJAS AMERIC PN       N1 4,477               38,22 -3,93 ECORODOVIAS 5.860.753.349,20              1.542.547.073,01                               

LREN3 LOJAS RENNER ON   ED  NM 7,907               14,45 -31,53 LIGHT S/A 3.452.690.921,60              908.746.360,37                                  

MOVI3 MOVIDA ON       NM 0,536               33,50 -43,19 MOVIDA 3.228.346.951,20              849.699.150,18                                  

MRVE3 MRV ON       NM 1,609               23,77 -29,70

BRDT3 PETROBRAS BR ON       NM 5,325               25,92 -35,05 TOTAL = 30 1.247.195.574.554,29 328.261.192.439,43                   

SANB11 SANTANDER BR UNT 0,382               1,24 -43,19

VIVT4 TELEF BRASIL PN 6,930               -7,54 -19,84

TIMP3 TIM PART S/A ON       NM 3,750               2,57 -18,14 VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

WEGE3 WEG ON       NM 10,875             18,98 15,72 ISE 12,61 -25,50 -1,75 208,46

IBOVESPA 10,25 -30,39 -16,45 152,24

IGC 11,63 -28,70 -9,89 271,99

IBRX 50 10,48 -31,05 -18,39 182,64

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR  APRIL 01, 2020 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED % 

(A)

PERFORMANCE 

(B) %

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN RELATION 

TO IBOVESPA

BRKM5 140,549            TIET11 1,079          10,52 0,113 BTOW3 1,376 % OF HEAVIEST WEIGHTED 10,88                   

BTOW3 110,867            BTOW3 2,721          52,60 1,431 BBAS3 1,242 % OF LIGHTEST WEIGHTED 0,33                     

MOVI3 109,847            BBDC3 0,932          2,77 0,026 CPLE3 0,942 % OF 5 LARGEST 36,90                   

ELET3 108,674            BBDC4 3,500          1,50 0,053 KLBN11 0,384 % OF 10 LARGEST 59,20                   

LIGT3 107,768            BBAS3 1,721          2,19 0,038 LREN3 0,350

NTCO3 107,413            BRKM5 1,887          22,76 0,430 BRFS3 0,301

DTEX3 104,876            BRFS3 5,069          28,50 1,444 FLRY3 0,298

ECOR3 101,546            CCRO3 5,418          7,78 0,422 NTCO3 0,212 AVERAGE PERFORMANCE FOR THE

CIEL3 96,725              CMIG3 0,597          6,85 0,041 TIMP3 0,208 % PER SECTOR MONTH

MRVE3 96,607              CMIG4 2,387          6,85 0,163 LAME3 0,198 Food Processors 28,50

CCRO3 95,375              CIEL3 2,056          -8,56 (0,176) ECOR3 0,194 Construction 23,77

BRDT3 94,775              CPLE3 0,968          -8,87 (0,086) EGIE3 0,190 Trading 36,49

LAME4 94,217              CPLE6 1,896          1,68 0,032 ENBR3 0,187 Diversified 33,50

BBAS3 93,393              DTEX3 1,059          4,17 0,044 ELET3 0,184 Electricity 4,95

ELET6 92,541              ECOR3 0,669          11,01 0,074 BBDC4 0,171 Financial intermediaries 1,24

LAME3 91,730              ELET3 2,141          1,63 0,035 CMIG4 0,170 Wood and paper 7,78

BRFS3 91,133              ELET6 1,625          6,95 0,113 LIGT3 0,166 Machinery and equipment 18,98

LREN3 90,438              ENBR3 1,312          5,68 0,075 WEGE3 0,166 Personal hygiene and cleaning products 25,92

CMIG3 89,084              EGIE3 2,739          0,51 0,014 BRKM5 0,158 Chemicals 38,00

WEGE3 86,250              FLRY3 2,547          12,65 0,322 BRDT3 0,146 Oil,Gas and Biofuels 22,76

CMIG4 81,374              NTCO3 3,718          38,00 1,413 CPLE6 0,142 Pharmaceutical/Medical Products 12,65

BBDC3 79,946              ITSA4 1,715          2,62 0,045 ELET6 0,135 Diversified Financial Services -8,56

CPLE6 79,786              ITUB3 0,372          -0,29 (0,001) ITUB3 0,135 Telecommunications -2,48

BBDC4 79,468              ITUB4 4,757          -1,32 (0,063) VIVT4 0,134 Transportation 9,40

TIET11 76,072              KLBN11 4,222          11,38 0,481 MOVI3 0,131

CPLE3 75,448              LIGT3 0,810          17,72 0,144 CMIG3 0,121

SANB11 75,337              LAME3 0,846          40,69 0,344 LAME4 0,118  

TIMP3 66,575              LAME4 3,650          38,22 1,395 ITUB4 0,106

KLBN11 66,366              LREN3 7,639          14,45 1,104 BBDC3 0,084

FLRY3 66,297              MOVI3 0,445          33,50 0,149 CIEL3 0,076

ITUB4 62,051              MRVE3 1,469          23,77 0,349 ITSA4 0,071

ITSA4 59,834              BRDT3 4,675          25,92 1,212 DTEX3 0,061

ENBR3 59,057              SANB11 0,420          1,24 0,005 MRVE3 0,037

ITUB3 56,432              VIVT4 8,485          -7,54 (0,640) TIET11 0,034

EGIE3 49,570              TIMP3 4,160          2,57 0,107 SANB11 0,020

VIVT4 47,928              WEGE3 10,294        18,98 1,953 CCRO3 0,009
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