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THEORETICAL PORTFOLIO OF August 31, 2018 PERFORMANCE MARKET CAPITALIZATION - August 31, 2018
WEIGHTED  MONTH YEAR
TICKER NAME TYPE AugI2018 T COMPANY IN BRL IN USD
TIET11 AES TIETE E UNT N2 1,264 -2,05 -20,12 ITAUUNIBANCO 260.182.618.074,42 62.917.471.060,00
BTOW3 B2WDIGITAL  ON  NM 1,589 6,15 28,88 BRADESCO 179.722.604.176,89 43.460.596.371,94
BBDC3 BRADESCO ON N1 0,889 -9,89 -12,99 SANTANDER BR 131.116.671.158,41 31.706.689.033,06
BBDC4 BRADESCO PN N1 3,752 6,99 -6.86 BRASIL 86.249.052.302,00 20.856.782.410,47
BBAS3 BRASIL ON EJ NM 1,523 -6.65 -3.24 ITAUSA 81.905.891.354,98 19.806.517.388,10
BRKM5 BRASKEM PNA N1 6,998 8,23 44,07 TELEF BRASIL 65.718.193.396,32 15.892.001.401,67
CCRO3 CCR SA ON NM 4512 11,11 -41,09 BRASKEM 46.413.993.740,58 11.223.851.652,98
cLsc4 CELESC PN N2 0,304 2,71 13,75 FIBRIA 43.860.545.270,28 10.606.375.660,84
CcMIG4 CEMIG PN N1 2,739 -9.36 15,41 CIELO 41.023.907.421,10 9.920.418.692,98
CIEL3 CIELO ON NM 7,577 523 -34,30 WEG 40.168.333.240,86 9.713.523.381,82
CPLE6 COPEL PNB N1 0,903 -0.54 -14,99 TIM PART SIA 29.754.489.166,91 7.195.243.190,80
CPFE3 CPFLENERGIA ON  NM 0,520 1,61 15,51 KLABIN S/A 27.158.481.859,60 6.567.475.602,64
DTEX3 DURATEX ON NM 1,131 5,11 5,00 ENGIE BRASIL 24.086.186.884,80 5.824.531.928,71
ECOR3 ECORODOVIAS ON  NM 0,594 8,97 -40,03 LOJAS AMERIC 22.619.775.763,80 5.469.923.769,45
ELPL3 ELETROPAULO ON _ NM 0,486 -14,40 52,35 CPFL ENERGIA 22.495.915.886,60 5.439.971.921,41
ENBR3 ENERGIASBR  ON  NM 1,737 -1,76 -0,63 LOJAS RENNER 20.304.076.670,08 4.909.940.432,39
EGIE3 ENGIEBRASIL _ON  NM 3,294 3,56 11,97 CCR SA 18.907.200.000,00 4.572.147.123,55
FIBR3 FIBRIA ON NM 8,280 7,00 66,59 NATURA 12.505.938.656,00 3.024.191.390,23
FLRY3 FLEURY ON NM 3,486 -5.60 -10,35 B2W DIGITAL 11.987.379.652,02 2.898.793.231,93
ITSA4 ITAUSA PN N1 1,754 6,01 5,33 CEMIG 10.667.744.149,74 2.579.678.415,04
ITUB3 ITAUUNIBANCO ON N1 0,419 -4.66 6,25 ENERGIAS BR 8.137.863.783,54 1.967.901.671,84
ITUB4 ITAUUNIBANCO PN N1 5,435 -4,41 5,39 FLEURY 8.112.328.257,20 1.961.726.660,02
KLBN11  KLABIN S/A UNT N2 5,666 6,59 24,32 DURATEX 6.682.638.279,66 1.615.998.423,25
LIGT3 LIGHT SIA ON NM 0,596 6,12 -16,15 MRV 5.773.815.892,00 1.396.226.607,98
LAME3 LOJAS AMERIC  ON N1 0,821 -17.23 -13,19 COPEL 5.322.567.287,29 1.287.105.479,00
LAME4 LOJAS AMERIC PN N1 3,931 -14,00 -8,14 ELETROPAULO 4.994.829.920,41 1.207.851.889,93
LREN3 LOJASRENNER ON  NM 7,424 -8.42 -19,67 ECORODOVIAS 3.966.763.468,00 959.244.424,35
MRVE3 MRV ON NM 1,641 -1,59 -9,15 AES TIETE E 3.816.726.729,28 922.962.476,55
NATU3 NATURA ON NM 2,224 -0.34 -11,43 LIGHT SIA 2.830.604.752,80 684.498.041,93
SANBI1  SANTANDERBR UNT 0,531 5,15 13,57 CELESC 1.153.192.070,30 278.865.395,57
VIVT4 TELEFBRASIL PN 7,415 -2,53 -15,01 .227.640.329.265,87 296.868.505.130,43
TIMP3 TIMPARTS/A  ON NM 4,365 -0,89 -4,77
WEGE3  WEG ON NM 6,200 3,40 4,45
[VARIACAO NO MES NO ANO 12 MESES
ISE -2,89 0,35 174,77
IBOVESPA 0,36 8,25 140,24
IGC -3,65 2,40 224,83
IBRX 50 0,65 8,57 178,94
OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR August 01, 2018 - OPENING OVER PAST 12 MONTHS
WEIGHTED PERFORMANCE (B) CONTRIBUTION TO BETA IN RELATION
TICKER VOLATILITY TICKER 2% (A) o (®) INDEX (A'B) TICKER o BINERE PORTFOLIO INFORMATION
ELPL3 60,895 TIET11 1,304 -2,05 (0,027)  BTOW3 1,902 % OF HEAVIEST WEIGHTED 8,28
BTOW3 56,306 BTOW3 1,704 6,15 (0,105)  BBAS3 1,677 % OF LIGHTEST WEIGHTED 0,30
LIGT3 47,700 BBDC3 0,970 -9,89 (0,096)  ITSA4 1,546 % OF 5 LARGEST 37,69
DTEX3 40,855 BBDC4 3,982 -6,99 (0,278)  BBDC3 1541 % OF 10 LARGEST 63,87
ECOR3 40,139 BBAS3 1,610 -6,65 (0,107)  LAME4 1,525
BBAS3 39,937 BRKMS5 6,262 8,23 0,515 BBDC4 1,499
BRKM5 38,864 CCRO3 5,082 11,11 (0565)  ITUB4 1,456
CMIG4 37,870 cLsc4 0,291 2,71 0,008 CMIG4. 1,430 AVERAGE PERFORMAN FOR THE
NATU3 37,801 CMIG4 2,982 9,36 (0,279)  SANB11 1,419 PER SECTOR MONTH
CIEL3 36,799 CIEL3 6,944 523 0,363 LAME3 1,399 Construction -1,59
ENBR3 36,263 CPLE6 0,896 -0,54 (0,005) ECOR3 1,286 Trading -11,45
LAME4 35,391 CPFE3 0,502 1,61 0,008 LREN3 1,285 Electricity -1,57
CCRO3 35,187 DTEX3 1,198 5,11 (0,061)  DTEX3 1,246 Financial intermediaries 6,25
BBDC3 34,108 ECOR3 0,628 -8,97 (0,056)  TIMP3 1,155 Wood and paper 2,83
LAME3 34,077 ELPL3 0,522 -14,40 (0,075)  ITUB3 1,152 Machinery and equipment 3,40
SANB11 32,829 ENBR3 1,744 -1,76 (0,031)  CPLE6 1,133 Personal hygiene and cleaning produc 0,34
ITSA4 32,812 EGIE3 3,298 3,56 0,117 LIGT3 1,067 Chemicals 8,23
FLRY3 32,284 FIBR3 7,348 7,00 0,514 FLRY3 1,063 Pharmaceutical/Medical Products -5,60
CPLE6 31,812 FLRY3 3,615 -5,60 (0,202)  NATU3 1,063 Diversified Financial Services 523
TIMP3 31,671 ITSA4 1,887 -6,01 (0,113)  CCRO3 1,008 Telecommunications 1,71
LREN3 31,626 ITUB3 0,440 -4,66 (0,021)  ENBR3 1,006 Transportation -10,04
BBDC4 31,530 ITUB4 5,707 -4,41 (0252)  MRVE3 1,004
ITUB4 30,164 KLBN11 5,165 6,59 0,341 CIEL3 0,964
WEGE3 29,108 LIGT3 0,552 6,12 0,034 WEGE3 0,962
FIBR3 29,013 LAME3 0,963 -17,23 (0,166)  BRKM5 0,885
MRVE3 29,000 LAME4 4,502 -14,00 (0,630)  VIVT4 0,704
CLSC4 27,178 LREN3 7,902 8,42 (0665)  EGIE3 0,653
ITUB3 25,401 MRVE3 1,643 -1,59 (0,026)  ELPL3 0,642
TIET11 25,229 NATU3 2,168 0,34 (0,007)  TIET11 0,572
KLBN11 21,879 SANB11 0,550 5,15 (0,028)  CPFE3 0,516
VIVT4 21,164 VIVT4 7,374 -2,53 (0,187)  CLSC4 0,440
EGIE3 20,016 TIMP3 4,336 -0,89 (0,038)  KLBN11 0,401
CPFE3 19,317 WEGE3 5,929 3,40 0,202 FIBR3 (0,146)



