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ISE Bulletin Corporate

May 2020 Sustainability
Index

THEORETICAL PORTFOLIO OF MAY 29, 2020 PERFORMANCE MARKET CAPITALIZATION - MAY 29, 2020
WEIGHTED ~ MONTH YEAR
TICKER NAME TYPE % MAY/20 2020 COMPANY IN BRL IN USD

TIET11 AESTIETEE UNT N2 0,947 -4,96 -14,25 ITAUUNIBANCO 220.433.159.023,02 58.017.886.777,66

BTOW3 B2WDIGITAL  ON NM 3,686 25,08 45,75 BRADESCO 162.990.157.838,45 42.898.920.313,32

BBDC3 BRADESCO ON N1 0,981 1,45 -42,24 SANTANDER BR 91.938.933.635,81 24.198.277.000,53

BBDC4 BRADESCO PN N1 3,551 -0,96 -42,07 BRASIL 88.369.460.896,80 23.258.793.729,75

BBAS3 BRASIL ON NM 1,923 8,21 -40,92 WEG 87.786.905.928,17 23.105.465.580,93

BRKMS5 BRASKEM PNA N1 2,249 31,22 -7,07 TELEF BRASIL 79.530.103.120,78 20.932.279.602,25

BRFS3 BRF SA ON NM 5,750 19,29 -34,29 ITAUSA 79.056.865.578,70 20.807.723.740,25

CCRO3 CCR SA ON NM 5,025 19,03 20,71 B2W DIGITAL 47.938.264.984,44 12.617.325.099,87

cMIG3 CEMIG ON N1 0,627 15,82 -28,16 GRUPO NATURA 46.523.622.925,78 12.244.992.084,48

cMIG4 CEMIG PN N1 2,445 13,45 -21,68 ELETROBRAS 45.499.788.039,28 11.975.519.302,86

CIEL3 CIELO ON NM 1,401 0,74 -50,98 LOJAS AMERIC 43.155.897.205,52 11.358.608.518,58

CPLE3 COPEL ON N1 0,838 12,03 -13,75 ENGIE BRASIL 34.603.495.453,40 9.107.621.059,48

CPLE6 COPEL PNB N1 1,903 16,36 -8,35 TIM PART SIA 32.974.462.363,98 8.678.860.442,17

DTEX3 DURATEX ON NM 0,902 10,47 -35,65 LOJAS RENNER 30.669.977.615,10 8.072.321.317,87

ECOR3 ECORODOVIAS ON  NM 0,689 25,36 -19,33 CCR SA 29.694.000.000,00 7.815.444.543,88

ELET3 ELETROBRAS  ON N1 2,402 18,06 -24,26 PETROBRAS BR 25.210.600.000,00 6.635.416.118,33

ELET6 ELETROBRAS  PNB N1 1,727 10,27 -19,72 BRASKEM 22.498.655.603,48 5.921.633.837,84

ENBR3 ENERGIASBR  ON NM 1,223 3,94 -17,85 KLABIN S/A 21.430.168.446,10 5.640.408.602,97

EGIE3 ENGIEBRASIL  ON NM 2,532 8,41 -16,52 BRF SA 18.792.506.179,98 4.946.177.338,52

FLRY3 FLEURY ON NM 2,183 2,41 -21,66 COPEL 16.778.888.844,38 4.416.194.358,15

NTCO3 GRUPO NATURA ON  NM 8,047 4,68 -3,85 CEMIG 15.949.573.776,00 4.197.919.086,18

ITSA4 ITAUSA PN N1 1,751 -1,56 -35,00 CIELO 11.111.773.599,49 2.924.612.728,19

ITUB3 ITAUUNIBANCO  ON N1 0,374 -0,20 -29,16 ENERGIAS BR 10.723.046.461,98 2.822.209.958,41

ITUB4 ITAUUNIBANCO PN N1 4,800 1,25 -35,99 DURATEX 7.443.601.230,76 1.959.151.768,90

KLBN11  KLABIN S/A UNT N2 3,851 10,67 7,18 FLEURY 7.397.004.703,50 1.946.887.588,44

LIGT3 LIGHT SIA ON NM 0,991 22,54 -41,41 ECORODOVIAS 7.346.892.902,00 1.933.698.189,71

LAME3 LOJASAMERIC  ON N1 0,972 15,20 18,96 MRV 7.311.240.587,15 1.924.314.519,96

LAME4 LOJASAMERIC PN N1 4,062 13,55 9,08 AES TIETE E 5.610.530.138,16 1.476.688.460,85

LREN3 LOJASRENNER ON  NM 6,252 0,42 -31,24 LIGHT S/A 4.230.762.115,20 1.113.534.272,57

Movi3 MOVIDA ON NM 0,453 3,24 -41,35 MOVIDA 3.332.969.306,10 877.235.696,72

MRVE3 MRV ON NM 1,370 0,13 -29,61

BRDT3 PETROBRASBR ON NM 4,827 10,80 -28,03 1.306.333.308.503,51 343.826.211.639,62

SANBL1  SANTANDERBR UNT 0,406 -4,74 -45,88

VIVT4 TELEFBRASIL PN ED 5,995 6,22 -14,85

TIMP3 TIM PART S/A ON NM 3,370 6,74 -12,63 VARIACAO % NO MES NO ANO 12 MESES ACU

WEGE3  WEG ON NM 9,492 4,73 21,19 ISE 8,61 -19,08 4,12 235,04
IBOVESPA 8,57 24,42 9,92 173,85
IGC 8,79 22,44 -3,15 304,68
IBRX 50 9,10 24,78 -11,37 208,36

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR MAY 04, 2020 - OPENING OVER PAST 12 MONTHS
TICKER  VOLATILITY TICKER WE'G(T)ED % PERF:;F;Z:)ANCE CO“I'JS'EBXU(T/JS)B'“) o TICKER BETTS :ggféggf'\‘

BRKM5 129,444 TIET11 1,102 -4,96 (0,055) BRKM5 1,640 % OF HEAVIEST WEIGHTED 9,49
BTOW3 104,886 BTOW3 3,207 25,08 0,804 MOVI3 1,399 % OF LIGHTEST WEIGHTED 0,37
LIGT3 104,821 BBDC3 1,053 1,45 0,015 ECOR3 1,381 % OF 5 LARGEST 35,54
MOVI3 102,045 BBDC4 3,905 -0,96 (0,037) NTCO3 1,357 % OF 10 LARGEST 58,10
ELET3 100,986 BBAS3 1,934 8,21 0,159 DTEX3 1,346

NTCO3 98,584 BRKMS 1,865 31,22 0,582 ELET3 1,339

DTEX3 97,430 BRFS3 5,246 19,29 1,012 CCRO3 1,300

ECOR3 95,599 CCRO3 4,594 19,03 0,874 BTOW3 1,291 AVERAGE PERFORMANCE FOR THE
MRVE3 91,324 CMIG3 0,590 15,82 0,093 BBAS3 1,259 % PER SECTOR MONTH
CIEL3 90,509 CMIG4 2,345 13,45 0,315 LIGT3 1,258 Food Processors 19,29
CCRO3 90,191 CIEL3 1,514 0,74 0,011 LAME4 1,201 Construction 0,13
BBAS3 87,821 CPLE3 0,814 12,03 0,098 MRVE3 1,201 Trading 13,56
LAME4 86,719 CPLE6 1,780 16,36 0,291 LREN3 1,183 Diversified 3,24
LREN3 86,631 DTEX3 0,889 10,47 0,093 BRDT3 1,181 Electricity 11,59
ELET6 86,592 ECOR3 0,598 25,36 0,152 LAME3 1,180 Financial intermediaries 0,50
BRFS3 86,206 ELET3 2,214 18,06 0,400 ELET6 1,154 Wood and paper 10,57
CMIG3 85,057 ELET6 1,704 10,27 0,175 CMIG3 1,127 Machinery and equipment 4,73
LAME3 84,390 ENBR3 1,281 3,94 0,050 CMIG4 1,097 Personal hygiene and cleaning produc 10,80
BRDT3 84,047 EGIE3 2,542 8,41 0,214 CIEL3 1,094 Chemicals 4,68
CMIG4 78,629 FLRY3 2,320 2,41 0,056 BBDC3 1,094 Oil,Gas and Biofuels 31,22
WEGE3 77,797 NTCO3 7,949 4,68 0,372 BBDC4 1,086 Pharmaceutical/Medical Products 2,41
BBDC3 75,587 ITSA4 1,935 -1,56 (0,030) CPLE6 1,051 Diversified Financial Services 0,74
BBDC4 75,266 ITUB3 0,408 -0,20 (0,001) BRFS3 1,042 Telecommunications 6,48
CPLE6 73,251 ITUB4 5,160 1,25 0,065 SANB11 0,995 Transportation 22,19
SANB11 72,335 KLBN11 3,787 10,67 0,404 WEGE3 0,862

CPLE3 69,263 LIGT3 0,881 22,54 0,199 ITUB4 0,826
TIET11 68,391 LAME3 0,919 15,20 0,140 ITSA4 0,809

KLBN11 65,720 LAME4 3,893 13,55 0,527 FLRY3 0,802
TIMP3 63,172 LREN3 6,776 0,42 0,028 TIMP3 0,772

FLRY3 62,939 MOVI3 0,478 3,24 0,015 TIET11 0,767

ITUB4 60,251 MRVE3 1,489 0,13 0,002 ITUB3 0,767

ITSA4 57,636 BRDT3 4,741 10,80 0,512 ENBR3 0,757

ENBR3 55,103 SANB11 0,468 -4,74 (0,022) EGIE3 0,613

ITUB3 54,489 VIVT4 6,319 6,22 0,393 KLBN11 0,574

EGIE3 47,487 TIMP3 3,436 6,74 0,232 VIVT4 0,491
VIVT4 46,101 WEGE3 9,864 4,73 0,467 CPLE3 (0,318)
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