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Fluctuation % over the period
ISE = + 148,4%

IBOVESPA = + 79,6%
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TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

July, 2016 

 YEAR

2016 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT      N2 1,032             16,29 33,67 ITAUUNIBANCO 188.637.191.036 58.239.330.360

BTOW3 B2W DIGITAL ON       NM 0,475             38,30 -14,64 BRADESCO 159.860.425.979 49.354.870.633

BBDC3 BRADESCO ON       N1 1,136             8,20 58,28 CIELO 83.202.461.249 25.687.700.293

BBDC4 BRADESCO PN       N1 4,038             12,70 63,68 TELEF BRASIL 77.856.582.793 24.037.228.402

BBAS3 BRASIL ON       NM 1,356             22,53 46,07 SANTANDER BR 77.470.035.472 23.917.886.839

BRKM5 BRASKEM PNA      N1 1,627             -2,63 -29,02 ITAUSA 61.487.614.905 18.983.518.032

BRFS3 BRF SA ON       NM 13,885           21,62 0,40 BRASIL 60.317.028.271 18.622.114.316

CCRO3 CCR SA ON       NM 5,352             11,49 52,34 BRF SA 44.117.297.258 13.620.653.676

CMIG4 CEMIG PN       N1 2,287             24,86 59,67 CCR SA 33.069.448.256 10.209.770.996

CESP6 CESP PNB      N1 0,840             16,97 4,51 ENGIE BRASIL 27.552.247.924 8.506.405.657

CIEL3 CIELO ON       NM 11,322           8,54 32,37 ELETROBRAS 25.081.275.049 7.743.524.251

CPLE6 COPEL PNB      N1 1,077             10,03 37,59 WEG 24.651.171.471 7.610.735.249

CPFE3 CPFL ENERGIA ON       NM 2,396             10,93 55,86 LOJAS AMERIC 23.774.634.118 7.340.115.504

DTEX3 DURATEX ON       NM 0,860             16,59 70,66 CPFL ENERGIA 23.249.172.799 7.177.886.014

ECOR3 ECORODOVIAS ON       NM 0,542             -2,03 61,30 TIM PART S/A 20.118.779.900 6.211.417.073

ELET3 ELETROBRAS ON       N1 1,578             37,31 206,08 KLABIN S/A 19.269.874.502 5.949.328.343

ELET6 ELETROBRAS PNB      N1 1,624             26,52 113,41 LOJAS RENNER 17.503.252.775 5.403.906.383

ELPL4 ELETROPAULO PN       N2 0,387             48,76 54,03 NATURA 14.360.267.491 4.433.549.704

EMBR3 EMBRAER ON       NM 3,626             -15,26 -50,71 BRASKEM 12.751.204.043 3.936.771.856

ENBR3 ENERGIAS BR ON       NM 1,413             5,58 27,22 CEMIG 11.510.192.988 3.553.625.498

EGIE3 ENGIE BRASIL ON       NM 2,855             -12,17 1,34 EMBRAER 10.981.096.603 3.390.273.727

EVEN3 EVEN ON       NM 0,315             20,31 17,30 FIBRIA 10.962.366.644 3.384.491.091

FIBR3 FIBRIA ON       NM 1,507             -8,08 -61,19 ENERGIAS BR 8.726.508.666 2.694.198.415

FLRY3 FLEURY ON       NM 1,594             13,53 96,31 COPEL 7.224.643.638 2.230.516.715

ITSA4 ITAUSA PN       N1 1,691             10,14 37,66 DURATEX 6.855.584.405 2.116.574.376

ITUB3 ITAUUNIBANCO ON   ED  N1 0,449             12,82 23,03 AES TIETE E 6.847.633.185 2.114.119.538

ITUB4 ITAUUNIBANCO PN   ED  N1 5,183             11,57 31,95 SUL AMERICA 5.874.274.267 1.813.607.369

KLBN11 KLABIN S/A UNT  ED  N2 2,761             10,18 -26,60 FLEURY 4.879.478.574 1.506.476.868

LIGT3 LIGHT S/A ON       NM 0,471             29,10 47,67 ECORODOVIAS 4.586.919.447 1.416.152.963

LAME3 LOJAS AMERIC ON 0,821             15,21 26,34 CESP 4.444.924.195 1.372.313.737

LAME4 LOJAS AMERIC PN 3,240             19,32 18,97 B2W DIGITAL 4.415.038.732 1.363.086.981

LREN3 LOJAS RENNER ON       NM 5,715             12,81 34,06 ELETROPAULO 3.581.473.549 1.105.734.347

NATU3 NATURA ON       NM 1,900             15,07 61,65 LIGHT S/A 2.967.240.573 916.097.738

SANB11 SANTANDER BR UNT 0,434             30,59 43,24 EVEN 1.039.500.000 320.932.387

SULA11 SUL AMERICA UNT      N2 1,377             10,23 -6,01

VIVT4 TELEF BRASIL PN 7,734             12,10 42,52 TOTAL = 34 1.089.226.840.754 336.284.915.330

TIMP3 TIM PART S/A ON       NM 2,228             21,49 24,37

WEGE3 WEG ON   ED  NM 2,872             11,14 3,47

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE 12,71 17,28 0,75 148,39

IBOVESPA 11,22 32,20 12,67 79,56

IGC 10,73 27,73 10,75 157,15

IBRX 50 10,96 30,64 10,56 108,69

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR Juy 01, 2016 OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

BTOW3 64,387              TIET11 0,999          16,29 0,163 BBAS3 1,773                    % OF HEAVIEST WEIGHTED 13,89                    

CMIG4 63,521              BTOW3 0,387          38,30 0,148 CMIG4 1,598                    % OF LIGHTEST WEIGHTED 0,32                      

BBAS3 61,045              BBDC3 1,181          8,20 0,097 CPLE6 1,400                    % OF 5 LARGEST 44,01                    

LIGT3 57,230              BBDC4 4,033          12,70 0,512 BBDC4 1,391                    % OF 10 LARGEST 62,97                    

ELPL4 55,186              BBAS3 1,245          22,53 0,280 ITUB4 1,352                    

ELET3 54,643              BRKM5 1,880          -2,63 (0,049) ELET3 1,308                    

ECOR3 49,188              BRFS3 12,982        21,62 2,806 SANB11 1,291                    AVERAGE PERFORMANCE FOR THE

CPLE6 48,125              CCRO3 5,400          11,49 0,620 ECOR3 1,278                    % PER SECTOR MONTH

CESP6 45,920              CMIG4 2,061          24,86 0,512 BBDC3 1,274                    Food 21,62

DTEX3 44,779              CESP6 0,808          16,97 0,137 ITSA4 1,208                    Construction and engineering 20,31

ELET6 44,700              CIEL3 11,736        8,54 1,002 DTEX3 1,159                    Trading 21,98

NATU3 44,692              CPLE6 1,101          10,03 0,110 LAME4 1,155                    Electricity 19,47

FIBR3 44,446              CPFE3 2,430          10,93 0,266 ELPL4 1,143                    Financial intermediaries 12,97

BRKM5 42,959              DTEX3 0,830          16,59 0,138 CCRO3 1,142                    Wood and paper 6,23

TIMP3 42,269              ECOR3 0,622          -2,03 (0,013) LIGT3 1,132                    Machinery and equipment 11,14

SULA11 42,164              ELET3 1,293          37,31 0,482 LREN3 1,122                    Transport equipment  -15,26

BBDC4 41,859              ELET6 1,444          26,52 0,383 TIMP3 1,094                    Insurance 10,23

LAME4 41,703              ELPL4 0,293          48,76 0,143 ITUB3 1,093                    Personal hygiene and cleaning products 30,59

CCRO3 40,401              EMBR3 4,814          -15,26 (0,734) CIEL3 1,062                    Chemicals -2,63

ITUB4 39,887              ENBR3 1,506          5,58 0,084 NATU3 1,038                    Pharmaceutical/Medical Products 13,53

SANB11 39,875              EGIE3 2,915          -12,17 (0,355) CPFE3 1,024                    Diversified Financial Services 8,54

EMBR3 39,854              EVEN3 0,295          20,31 0,060 LAME3 1,022                    Wireless Communications 12,10

LAME3 38,946              FIBR3 1,844          -8,08 (0,149) ELET6 1,014                    Mobile Communications 21,49

BBDC3 38,287              FLRY3 1,579          13,53 0,214 CESP6 0,916                    Transportation 4,73

ITSA4 36,832              ITSA4 1,727          10,14 0,175 VIVT4 0,882                    

LREN3 36,380              ITUB3 0,448          12,82 0,057 BTOW3 0,856                    

EVEN3 35,961              ITUB4 5,229          11,57 0,605 SULA11 0,851                    

ITUB3 35,739              KLBN11 2,839          10,18 0,289 WEGE3 0,841                     

CPFE3 35,605              LIGT3 0,411          29,10 0,120 BRFS3 0,786                    

WEGE3 35,299              LAME3 0,804          15,21 0,122 ENBR3 0,756                    

CIEL3 34,584              LAME4 3,061          19,32 0,591 EGIE3 0,685                    

KLBN11 33,361              LREN3 5,587          15,07 0,842 EVEN3 0,681                    

BRFS3 31,614              NATU3 1,637          30,59 0,501 BRKM5 0,674                    

ENBR3 31,421              SANB11 0,435          12,81 0,056 KLBN11 0,625                    

FLRY3 30,018              SULA11 1,405          10,23 0,144 EMBR3 0,484                    

VIVT4 29,836              VIVT4 7,762          12,10 0,939 TIET11 0,474                    

TIET11 29,078              TIMP3 2,063          21,49 0,443 FLRY3 0,310                    

EGIE3 23,650              WEGE3 2,914          5,00 0,146 FIBR3 0,138                    
TOTAL CONTRIBUITION 11,888                
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