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Fluctuation % over the period
ISE = + 11,33%

IBOVESPA = + 127,97%
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THEORETICAL PORTFOLIO OF June 29, 2018 PERFORMANCE MARKET CAPITALIZATION - June 29, 2018

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

Jun/2018 

 YEAR

2018 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT      N2 1,293             -3,21 -22,23 ITAUUNIBANCO 248.989.340.496 64.575.273.742

BTOW3 B2W DIGITAL ON       NM 1,645             6,11 31,22 BRADESCO 172.297.161.114 44.685.191.429

BBDC3 BRADESCO ON       N1 0,867             -6,47 -16,13 SANTANDER BR 108.621.080.895 28.170.828.594

BBDC4 BRADESCO PN       N1 3,600             -7,73 -12,34 BRASIL 82.094.197.623 21.291.093.320

BBAS3 BRASIL ON       NM 1,457             -5,43 -8,62 ITAUSA 79.323.022.073 20.572.390.184

BRKM5 BRASKEM PNA      N1 6,018             11,81 23,51 TELEF BRASIL 75.316.313.408 19.533.252.090

CCRO3 CCR SA ON       NM 5,029             -1,75 -36,30 CIELO 44.881.784.808 11.640.070.753

CLSC4 CELESC PN       N2 0,293             -7,74 6,99 FIBRIA 40.199.037.260 10.425.602.277

CMIG4 CEMIG PN       N1 2,725             -4,82 12,94 BRASKEM 39.565.198.356 10.261.216.442

CIEL3 CIELO ON       NM 8,293             -2,54 -28,55 WEG 34.103.208.734 8.844.651.884

CPLE6 COPEL PNB      N1 0,972             -6,34 -8,61 TIM PART S/A 31.909.208.073 8.275.638.797

CPFE3 CPFL ENERGIA ON       NM 0,518             -5,37 13,26 KLABIN S/A 24.771.828.646 6.424.562.645

DTEX3 DURATEX ON       NM 1,058             -10,77 -5,43 LOJAS AMERIC 24.620.597.319 6.385.340.868

ECOR3 ECORODOVIAS ON       NM 0,596             -6,33 -37,50 ENGIE BRASIL 22.343.365.232 5.794.741.748

ELPL3 ELETROPAULO ON       NM 0,794             20,06 157,00 CPFL ENERGIA 22.058.212.546 5.720.787.527

ENBR3 ENERGIAS BR ON       NM 1,837             4,92 2,78 LOJAS RENNER 21.048.743.252 5.458.982.118

EGIE3 ENGIE BRASIL ON       NM 3,173             -7,46 -1,02 CCR SA 20.442.400.000 5.301.727.268

FIBR3 FIBRIA ON       NM 7,483             2,53 52,69 NATURA 13.053.612.521 3.385.448.551

FLRY3 FLEURY ON       NM 3,636             7,61 -8,25 B2W DIGITAL 12.205.167.019 3.165.404.590

ITSA4 ITAUSA PN       N1 1,711             -9,95 -1,28 CEMIG 10.307.564.038 2.673.262.109

ITUB3 ITAUUNIBANCO ON       N1 0,406             -6,01 -0,01 ENERGIAS BR 8.417.014.965 2.182.949.055

ITUB4 ITAUUNIBANCO PN       N1 5,257             -6,11 -1,20 FLEURY 8.340.007.478 2.162.977.198

KLBN11 KLABIN S/A UNT      N2 5,205             -6,62 13,17 ELETROPAULO 7.031.790.132 1.823.691.616

LIGT3 LIGHT S/A ON       NM 0,508             -8,91 -32,04 DURATEX 6.018.525.159 1.560.901.800

LAME3 LOJAS AMERIC ON       N1 0,929             -4,15 -0,87 COPEL 5.607.328.618 1.454.258.161

LAME4 LOJAS AMERIC PN       N1 4,126             -6,19 -1,84 MRV 5.347.441.795 1.386.856.630

LREN3 LOJAS RENNER ON   EJ  NM 7,621             -0,79 -16,57 ECORODOVIAS 4.134.373.192 1.072.247.832

MRVE3 MRV ON       NM 1,553             -10,62 -15,86 AES TIETE E 3.859.655.816 1.001.000.004

NATU3 NATURA ON       NM 2,403             -10,23 -7,55 LIGHT S/A 2.294.258.175 595.014.828

SANB11 SANTANDER BR UNT 0,454             -13,26 -4,34 CELESC 1.215.743.871 315.302.627

VIVT4 TELEF BRASIL PN 8,449             0,53 -3,30 TOTAL = 30 1.180.417.182.613 306.140.666.687

TIMP3 TIM PART S/A ON       NM 4,699             -1,72 1,47

WEGE3 WEG ON       NM 5,392             -5,41 -11,90

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE -1,75 -4,10 9,26 171,34

IBOVESPA -5,20 -4,76 15,68 127,98

IGC -4,42 -8,37 9,36 208,90

IBRX 50 -5,30 -4,66 15,58 164,24

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR June 01, 2018 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

ELPL3 58,651              TIET11 1,270          -3,21 (0,041) BTOW3 1,686                    % OF HEAVIEST WEIGHTED 8,45                      

BTOW3 56,264              BTOW3 1,517          6,11 0,093 BBAS3 1,656                    % OF LIGHTEST WEIGHTED 0,29                      

LIGT3 45,127              BBDC3 0,897          -6,47 (0,058) ITSA4 1,558                    % OF 5 LARGEST 37,86                    

BRKM5 42,476              BBDC4 3,760          -7,73 (0,291) CMIG4 1,470                    % OF 10 LARGEST 63,45                    

DTEX3 41,983              BBAS3 1,487          -5,43 (0,081) BBDC3 1,464                    

ECOR3 41,448              BRKM5 5,136          11,81 0,606 LAME4 1,442                    

BBAS3 40,373              CCRO3 4,914          -1,75 (0,086) ITUB4 1,425                    

ENBR3 39,427              CLSC4 0,301          -7,74 (0,023) BBDC4 1,403                    AVERAGE PERFORMANCE FOR THE

CMIG4 39,354              CMIG4 2,746          -4,82 (0,132) SANB11 1,372                    % PER SECTOR MONTH

NATU3 39,235              CIEL3 8,107          -2,54 (0,206) LAME3 1,345                    Construction -10,62

LAME4 35,441              CPLE6 1,015          -6,34 (0,064) ECOR3 1,263                    Trading -1,25

CCRO3 34,395              CPFE3 0,523          -5,37 (0,028) LREN3 1,224                    Electricity -2,10

CIEL3 33,885              DTEX3 1,134          -10,77 (0,122) TIMP3 1,213                    Financial intermediaries -7,85

LAME3 33,809              ECOR3 0,629          -6,33 (0,040) DTEX3 1,207                    Wood and paper -4,95

BBDC3 33,673              ELPL3 2,458          20,06 0,493 CPLE6 1,165                    Machinery and equipment -5,41

FLRY3 33,297              ENBR3 1,669          4,92 0,082 LIGT3 1,117                    Personal hygiene and cleaning products -10,23

ITSA4 33,034              EGIE3 3,224          -7,46 (0,241) ITUB3 1,110                    Chemicals 11,81

TIMP3 32,901              FIBR3 6,946          2,53 0,176 BRKM5 1,069                    Pharmaceutical/Medical Products 7,61

FIBR3 32,017              FLRY3 3,226          7,61 0,245 FLRY3 1,067                    Diversified Financial Services -2,54

SANB11 31,701              ITSA4 1,825          -9,95 (0,182) ENBR3 1,020                    Telecommunications -0,59

CPLE6 31,470              ITUB3 0,416          -6,01 (0,025) WEGE3 1,001                    Transportation -4,04

LREN3 31,411              ITUB4 5,388          -6,11 (0,329) NATU3 0,999                    

BBDC4 30,542              KLBN11 5,304          -6,62 (0,351) MRVE3 0,939                    

ITUB4 29,902              LIGT3 0,516          -8,91 (0,046) ELPL3 0,897                    

WEGE3 29,645              LAME3 0,939          -4,15 (0,039) CCRO3 0,873                     

MRVE3 29,491              LAME4 4,358          -6,19 (0,270) CIEL3 0,846                    

CLSC4 25,541              LREN3 7,504          -0,79 (0,060) VIVT4 0,758                    

TIET11 25,395              MRVE3 1,656          -10,62 (0,176) TIET11 0,674                    

ITUB3 25,314              NATU3 2,483          -10,23 (0,254) EGIE3 0,660                    

KLBN11 23,024              SANB11 0,503          -13,26 (0,067) CLSC4 0,599                    

VIVT4 22,735              VIVT4 8,076          0,53 0,043 CPFE3 0,541                    

CPFE3 21,310              TIMP3 4,634          -1,72 (0,079) KLBN11 0,422                    

EGIE3 19,820              WEGE3 5,439          -5,41 (0,294) FIBR3 (0,048)                   
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