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Fluctuation % over the period
ISE = + 322,95%

IBOVESPA = + 297,29%
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THEORETICAL PORTFOLIO OF JUN 30, 2021 PERFORMANCE MARKET CAPITALIZATION -  JUN 30, 2021

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

JUN/21 

 YEAR

2021 
COMPANY IN BRL    IN USD

AESB3 AES BRASIL ON      NM 0,409             -0,50 -16,87 AES BRASIL  5.547.580.628,00             1.127.419.548,02                                    

ASAI3 ASSAI ON      NM 2,671             -3,25 21,69 ASSAI       23.270.231.541,42           4.729.145.133,00                                    

BBAS3 BRASIL ON      NM 0,432             10,90 -12,37 B2W DIGITAL 37.111.282.590,12           7.542.023.856,87                                    

BBDC3 BRADESCO ON  EJ  N1 0,287             -4,31 -0,16 BRADESCO    231.222.775.701,67         46.990.768.544,83                                  

BBDC4 BRADESCO PN  EJ  N1 1,148             -2,77 4,76 BRASIL      92.065.848.852,60           18.710.289.162,42                                  

BEEF3 MINERVA ON      NM 0,443             -3,67 -14,48 BRF SA      22.204.893.813,18           4.512.639.477,54                                    

BPAC11 BTGP BANCO UNT     N2 0,333             6,09 24,00 BTGP BANCO  145.580.872.070,02         29.586.000.095,53                                  

BRDT3 PETROBRAS BR ON  EJ  NM 0,842             -1,80 30,64 CCR SA      27.169.000.000,00           5.521.481.120,19                                    

BRFS3 BRF SA ON      NM 4,363             -2,39 0,55 CEMIG       21.927.271.638,14           4.456.219.086,72                                    

BTOW3 B2W DIGITAL ON      NM 2,630             -10,72 4,39 CIELO       9.889.206.822,04             2.009.756.294,36                                    

CCRO3 CCR SA ON      NM 2,951             -10,68 -1,17 COPEL       15.955.676.322,70           3.242.628.200,37                                    

CIEL3 CIELO ON  EJ  NM 0,796             -13,54 -8,17 COSAN       44.902.739.530,72           9.125.460.214,35                                    

CMIG3 CEMIG ON      N1 0,764             -4,15 -13,33 CPFL ENERGIA 31.007.166.980,40           6.301.501.235,70                                    

CMIG4 CEMIG PN      N1 2,579             -7,05 -12,90 DURATEX     16.464.471.123,80           3.346.029.167,95                                    

CPFE3 CPFL ENERGIA ON      NM 0,993             2,52 28,03 ECORODOVIAS 8.258.523.896,64             1.678.357.089,92                                    

CPLE3 COPEL ON  EJ  N1 0,078             -6,27 -12,87 ELETROBRAS  67.762.388.078,50           13.771.163.695,18                                  

CPLE6 COPEL PNB EJ  N1 0,666             15,65 27,32 ENERGIAS BR 10.729.114.965,92           2.180.448.515,61                                    

CSAN3 COSAN ON      NM 0,759             -5,04 -11,29 ENGIE BRASIL 31.943.571.021,00           6.491.804.052,55                                    

DTEX3 DURATEX ON      NM 1,282             -1,53 26,63 FLEURY      8.226.129.389,76             1.671.773.643,41                                    

ECOR3 ECORODOVIAS ON      NM 0,403             -0,71 26,44 GRUPO NATURA 78.111.378.145,68           15.874.360.473,45                                  

EGIE3 ENGIE BRASIL ON  EDJ NM 1,962             -5,20 -5,44 ITAUSA      94.503.045.912,00           19.205.594.015,37                                  

ELET3 ELETROBRAS ON      N1 3,040             -1,61 -9,21 ITAUUNIBANCO 276.990.864.871,86         56.292.091.385,58                                  

ELET6 ELETROBRAS PNB     N1 2,068             -2,08 -1,43 KLABIN S/A  30.602.082.449,66           6.219.177.021,03                                    

ENBR3 ENERGIAS BR ON      NM 0,805             10,07 8,08 LIGHT S/A   5.685.194.244,24             1.155.386.384,64                                    

FLRY3 FLEURY ON      NM 1,549             2,86 -3,83 LOJAS AMERIC 40.078.374.783,98           8.145.017.840,10                                    

ITSA4 ITAUSA PN      N1 0,527             0,70 -2,68 LOJAS RENNER 39.741.003.311,25           8.076.454.763,90                                    

ITUB3 ITAUUNIBANCO ON      N1 0,108             0,93 -4,39 M.DIASBRANCO 11.058.180.000,00           2.247.323.497,13                                    

ITUB4 ITAUUNIBANCO PN      N1 1,488             0,00 -0,49 MARFRIG     13.615.620.134,82           2.767.065.019,47                                    

KLBN11 KLABIN S/A UNT     N2 4,778             -6,67 -35,63 MINERVA     5.150.072.641,40             1.046.635.093,57                                    

LAME3 LOJAS AMERIC ON      N1 1,014             10,30 2,16 MOVIDA      5.885.754.765,66             1.196.145.747,60                                    

LAME4 LOJAS AMERIC PN      N1 3,595             8,50 -17,14 MRV         7.885.349.288,89             1.602.517.841,09                                    

LIGT3 LIGHT S/A ON      NM 1,118             -5,32 2,03 NEOENERGIA  21.083.658.197,76           4.284.773.848,26                                    

LREN3 LOJAS RENNER ON  EJ  NM 7,720             11,52 -3,95 P.ACUCAR-CBD 10.395.506.718,18           2.112.650.229,28                                    

MDIA3 M.DIASBRANCO ON  EJ  NM 0,537             4,19 33,39 PETROBRAS   390.300.055.212,02         79.319.606.391,91                                  

MOVI3 MOVIDA ON      NM 0,512             -5,45 -1,29 PETROBRAS BR 31.082.200.000,00           6.316.749.989,84                                    

MRFG3 MARFRIG ON      NM 1,389             9,77 -3,34 SANTANDER BR 152.381.956.139,11         30.968.165.699,12                                  

MRVE3 MRV ON      NM 0,944             -6,10 -11,57 SUZANO S.A. 81.417.174.959,04           16.546.188.464,63                                  

NEOE3 NEOENERGIA ON      NM 0,772             -7,80 0,66 TELEF BRASIL 71.021.366.766,00           14.433.476.967,44                                  

NTCO3 GRUPO NATURA ON      NM 9,390             -1,95 -34,22 TIM         27.911.874.708,94           5.672.453.503,42                                    

PCAR3 P.ACUCAR-CBD ON      NM 1,193             13,66 8,55 WEG         141.407.643.352,62         28.737.886.305,05                                  

PETR3 PETROBRAS ON      N2 3,022             9,53 7,33

PETR4 PETROBRAS PN      N2 3,640             3,41 29,18 TOTAL = 40 2.387.547.101.569,74  485.214.628.616,40                        

SANB11 SANTANDER BR UNT 0,151             -1,75 -7,14

SUZB3 SUZANO S.A. ON      NM 8,527             -1,51 2,17 VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

TIMS3 TIM ON  EJ  NM 1,833             -4,98 -6,99 ISE 1,28 1,83 18,48 322,95

VIVT3 TELEF BRASIL ON  EDJ 3,669             -4,33 -20,53 IBOVESPA 0,46 6,54 33,40 297,29

WEGE3 WEG ON  EJ  NM 9,822             -1,30 -10,56 IGC 1,07 10,62 37,32 507,07

IBRX 50 0,66 9,11 37,48 363,51

IBRX 100 0,63 8,82 36,33 437,72

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR  JUNE 01, 2021 OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED % 

(A)

PERFORMANCE 

(B) %

CONTRIBUTION 

TO INDEX (A*B)
TICKER

BETA IN RELATION 

TO IBOVESPA

ASAI3 271,467            AESB3 0,323          -0,50 (0,002) PETR4 1,829 % OF HEAVIEST WEIGHTED 9,82                       

PCAR3 161,757            ASAI3 2,170          -3,25 (0,071) PETR3 1,680 % OF LIGHTEST WEIGHTED 0,08                       

LAME3 63,509              BTOW3 1,533          10,90 0,167 NTCO3 1,239 % OF 5 LARGEST 40,24                     

PETR4 52,717              BBDC3 1,022          -4,31 (0,044) ECOR3 1,223 % OF 10 LARGEST 58,54                     

PETR3 50,175              BBDC4 4,025          -2,77 (0,112) BBAS3 1,222

BTOW3 48,640              BBAS3 0,368          -3,67 (0,014) MOVI3 1,221

LAME4 48,307              BRFS3 1,047          6,09 0,064 CCRO3 1,212

ELET3 43,999              BPAC11 1,724          -1,80 (0,031) LREN3 1,210 AVERAGE PERFORMANCE FOR THE

BRFS3 43,952              CCRO3 3,233          -2,39 (0,077) ITUB4 1,203 % PER SECTOR MONTH

CIEL3 42,397              CMIG3 1,864          -10,72 (0,200) ELET3 1,184 Food Processors 4,09

DTEX3 42,119              CMIG4 2,377          -10,68 (0,254) BPAC11 1,157 Retail 4,50

ELET6 40,664              CIEL3 0,724          -13,54 (0,098) ELET6 1,156 Retail And Distribution -2,60

LREN3 39,146              CPLE3 0,673          -4,15 (0,028) MRVE3 1,143 Residential Building Construction -6,10

BPAC11 38,461              CPLE6 2,270          -7,05 (0,160) SANB11 1,101 Diversified 9,77

MOVI3 37,578              CSAN3 0,833          2,52 0,021 ITSA4 1,100 Electric Utilities -5,24

CSAN3 37,216              CPFE3 0,064          -6,27 (0,004) WEGE3 1,099 Financial Intermediaries -1,23

WEGE3 37,076              DTEX3 0,563          15,65 0,088 BRFS3 1,090 Wood and Paper 4,71

CCRO3 36,778              ECOR3 1,568          -5,04 (0,079) PCAR3 1,084 Machines and Equipments -1,30

BRDT3 36,522              ELET3 0,871          -1,53 (0,013) BBDC4 1,083 Oil,Gas and Biofuels 7,28

NTCO3 36,166              ELET6 0,333          -0,71 (0,002) BRDT3 1,073 Cleaning Products 10,07

ECOR3 36,025              ENBR3 1,567          -5,20 (0,082) BBDC3 1,071 Med Hosp Serv. Anal And Diagnostics -2,08

MRFG3 35,573              EGIE3 2,427          -1,61 (0,039) CMIG3 1,021 Diversified Financial Services -13,54

MRVE3 35,445              FLRY3 1,637          -2,08 (0,034) ITUB3 1,021 Telecommunicati -4,65

LIGT3 35,218              NTCO3 0,667          10,07 0,067 CSAN3 1,012 Transportation -3,72

BEEF3 34,389              ITSA4 1,243          2,86 0,036 LIGT3 0,985

SANB11 34,107              ITUB3 1,746          0,70 0,012 CMIG4 0,978

SUZB3 33,857              ITUB4 0,364          0,93 0,003 BTOW3 0,919  

BBAS3 33,678              KLBN11 5,024          0,00 0,000 CPFE3 0,870

CMIG3 33,077              LIGT3 3,756          -6,67 (0,250) EGIE3 0,828

ITUB4 32,660              LAME3 0,722          10,30 0,074 MDIA3 0,824

CMIG4 31,356              LAME4 2,605          8,50 0,221 CPLE6 0,804

CPLE3 30,816              LREN3 0,942          -5,32 (0,050) TIMS3 0,772

BBDC4 30,539              MDIA3 6,421          11,52 0,740 DTEX3 0,760

AESB3 30,460              MRFG3 0,379          4,19 0,016 FLRY3 0,746

BBDC3 30,106              BEEF3 0,369          -5,45 (0,020) AESB3 0,744

CPLE6 29,924              MOVI3 1,048          9,77 0,102 CPLE3 0,737

MDIA3 29,904              MRVE3 0,790          -6,10 (0,048) CIEL3 0,730

KLBN11 29,347              NEOE3 0,659          -7,80 (0,051) BEEF3 0,719

ITSA4 28,566              PCAR3 6,706          -1,95 (0,131) NEOE3 0,714

CPFE3 27,727              PETR3 0,957          13,66 0,131 ENBR3 0,644

ITUB3 27,642              PETR4 5,633          9,53 0,537 LAME4 0,636

NEOE3 26,440              BRDT3 7,040          3,41 0,240 VIVT3 0,488

TIMS3 25,620              SANB11 0,523          -1,75 (0,009) MRFG3 0,387

FLRY3 25,105              SUZB3 6,806          -1,51 (0,103) KLBN11 0,314

EGIE3 21,981              VIVT3 1,521          -4,98 (0,076) LAME3 0,283

ENBR3 20,985              TIMS3 3,036          -4,33 (0,131) SUZB3 0,260

VIVT3 19,984              WEGE3 7,826          -1,30 (0,101) ASAI3 (0,877)
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