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ISE Bulletin Corporate
April 2018 Sustainability BM&FBOVESPA
Index The New Exchange
THEORETICAL PORTFOLIO OF April 30, 2018 PERFORMANCE MARKET CAPITALIZATION - April 30, 2018
WEIGHTI MONTH YEAR

TICKER NAME TYPE % Apr/2018 2018 COMPANY IN BRL IN D
TIET11 AES TIETE E UNT ED N2 1,288 -5,09 -9,63 ITAUUNIBANCO 310.564.771.814 89.214.550.520
BTOW3 B2W DIGITAL ON NM 1,663 12,71 40,98 BRADESCO 223.334.483.319 64.156.296.377
BBDC3 BRADESCO ON N1 1,134 -8,75 9,63 SANTANDER BR 142.891.445.627 41.047.785.363
BBDC4 BRADESCO PN N1 4,469 -3,69 12,54 BRASIL 105.160.804.634 30.209.073.176
BBAS3 BRASIL ON NM 1,806 -10,55 16,10 ITAUSA 105.089.122.414 30.188.481.346
BRKMS5 BRASKEM PNA N1 4,659 -4,90 6,48 TELEF BRASIL 80.213.912.263 23.042.691.179
CCRO3 CCR SA ON NM 5,122 -2,74 -24,72 CIELO 52.162.849.171 14.984.587.967
CLsc4 CELESC PN N2 0,260 12,37 10,30 TIM PART S/A 38.615.468.040 11.092.892.488
CMIG4 CEMIG PN N1 3,121 =il 23,14 FIBRIA 38.116.242.991 10.949.482.345
CIEL3 CIELO ON NM 8,116 -7,20 -16,96 WEG 37.314.157.002 10.719.070.697
CPLE6 COPEL PNB N1 1,042 2,72 11,24 BRASKEM 36.968.214.829 10.619.693.438
CPFE3 CPFLENERGIA ON ED NM 0,496 -1,79 26,43 LOJAS AMERIC 29.147.447.936 8.373.056.774
DTEX3 DURATEX ON NM 1,132 £270) 16,30 KLABIN S/A 26.855.052.646 7.714.530.650
ECOR3 ECORODOVIAS ON NM 0,696 13,71 -19,11 CPFL ENERGIA 24.623.357.706 7.073.441.644
ELPL3 ELETROPAULO ON NM 2,137 91,27 108,93 CCRSA 24.159.200.000 6.940.105.139
ENBR3 ENERGIAS BR ON NM 1,589 8,27 2,93 ENGIE BRASIL 24.144.933.682 6.936.006.918
EGIE3 ENGIE BRASIL ON ED NM 2,938 -3,00 6,97 LOJAS RENNER 23.258.599.252 6.681.393.598
FIBR3 FIBRIA ON NM 5,976 5,81 43,80 NATURA 13.890.216.693 3.990.180.315
FLRY3 FLEURY ON NM 3,122 -3,80 -9,43 B2W DIGITAL 13.112.614.381 3.766.801.982
ITSA4 ITAUSA PN N1 2,134 -1,31 32,86 CEMIG 11.970.460.203 3.438.700.469
ITUB3 ITAUUNIBANCO ON N1 0,506 2,25 [2253] ENERGIAS BR 8.429.151.973 2.421.404.721
ITUB4 ITAUUNIBANCO PN N1 6,361 -0,56 24,85 FLEURY 8.232.801.333 2.364.999.952
KLBN11 KLABIN S/A UNT N2 3,979 2,56 21,74 DURATEX 7.402.094.161 2.126.366.425
LIGT3 LIGHT S/A ON ED NM 0,652 30,52 5,96 COPEL 6.761.491.963 1.942.343.502
LAME3 LOJAS AMERIC ON N1 0,977 6,35 14,13 MRV 6.662.095.260 1.913.790.256
LAME4 LOJAS AMERIC PN N1 4,539 5,89 17,47 ELETROPAULO 5.716.467.180 1.642.143.914
LREN3 LOJAS RENNER ON ED NM 7,753 -4,68 =7:57 ECORODOVIAS 5.559.055.846 1.596.925.066
MRVE3 MRV ON ED NM 1,651 -5,48 2,13 AESTIETE E 4.512.474.225 1.296.278.253
NATU3 NATURA ON NM 2,199 0,66 =1563 LIGHT S/IA 3.577.003.412 1.027.549.744
SANB11 SANTANDER BR UNT 0,563 -4,18 24,42 CELESC 1.232.248.525 353.982.513
VIVT4 TELEF BRASIL PN 7,900 0,22 3,89 TOTAL 1.419.678.238.481 407.824.606.728
TIMP3 TIM PART S/A ON ED NM 4,937 11,07 22,09
WEGE3 WEG ON EB NM 5,083 2,23 -3,60

VARIAGAO % 12 MESES b
ISE 0,49 6,04 16,72 200,04
IBOVESPA 0,88 12,71 31,67 169,81
IGC 0,76 7,58 25,34 262,67
IBRX 50 0,63 12,97 32,13 213,08
OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR April 02, 2018 - OPENING OVER PAST 12 MONTHS
WEIGHTED  PERFORMANCE  CONTRIBUTION TO BETA IN :

TICKER VOLATILITY TICKER % (A) (B) INDEX (A*B) TICKER RELATION TO PORTFOLIO INFORMATION - April 30, 2018
ELPL3 55,080 TIET11 1,390 -5,09 (0,071) DTEX3 1,528 % OF HEAVIEST WEIGHTED 8,12
BTOW3 48,041 BTOW3 1,432 12,71 0,182 BBAS3 1,514 % OF LIGHTEST WEIGHTED 0,26
LIGT3 40,858 BBDC3 1,224 =875 (0,207) BBDC3 1,464 % OF 5 LARGEST 36,11
ECOR3 40,512 BBDC4 4,587 (0,169) ITSA4 1,416 % OF 10 LARGEST 60,45
DTEX3 40,423 BBAS3 1,991 (0,210) CMIG4 1,400
FIBR3 36,719 BRKMS5 4,881 (0,239) ITUB4 1,393
CMIG4 35,959 CCRO3 5,360 (0,147) BBDC4 1,337
CCRO3 33,148 CLSC4 0,233 0,029 SANB11 1,335 AVERAGE PERFORMANCE FOR THE
BBAS3 30,894 CMIG4 3,174 (0,037) BTOW3 1,326 % PER SECTOR MONTH
BBDC3 30,771 CIEL3 8,894 (0,641) CLSC4 1,315 Construction -5,48
BRKMS5 30,401 CPLE6 1,013 0,028 TIMP3 1,314 Trading 5,07
NATU3 29,837 CPFE3 0,511 (0,009) LREN3 1,298 Electricity 14,90
FLRY3 29,507 DTEX3 1,239 (0,120) ECOR3 1,202 Financial intermediaries -4,47
CIEL3 29,376 ECOR3 0,626 0,086 LAME3 1,174 Wood and paper -0,44
LAME3 29,244 ELPL3 1,149 1,049 BRKM5 1,151 Machinery and equipment 2,23
TIMP3 29,138 ENBR3 1,510 0,125 ELPL3 1,117 Personal hygiene and cleaning produ 0,66
LREN3 27,820 EGIE3 3,068 (0,092) CPLE6 1,112 Chemicals -4,90
ENBR3 27,712 FIBR3 5,736 0,333 ENBR3 1,068 Pharmaceutical/Medical Products -3,80
CPLE6 27,589 FLRY3 3,202 (0,122) ITUB3 1,066 Diversified Financial Services -7,20
LAME4 27,479 ITSA4 2,157 (0,028) LAME4 1,056 Telecommunications 5,64
SANB11 26,569 ITUB3 0,511 (0,011) WEGE3 1,025 Transportation 5,49
BBDC4 26,418 ITUB4 6,360 (0,035) NATU3 0,971
ITSA4 26,318 KLBN11 3,900 0,100 FLRY3 0,956
ITUB4 26,117 LIGT3 0,508 0,155 LIGT3 0,954
WEGE3 25,650 LAME3 0,912 0,058 VIVT4 0,911
KLBN11 23,428 LAME4 4,329 0,255 CCRO3 0,829
MRVE3 23,409 LREN3 8,137 (0,381) EGIE3 0,724
VIVT4 22,777 MRVE3 1,796 (0,098) CIEL3 0,676
ITUB3 22,345 NATU3 2,118 0,014 KLBN11 0,588
TIET11 20,564 SANB11 0,590 (0,025) MRVE3 0,575
CPFE3 19,308 VIVT4 8,040 0,018 TIET11 0,471
EGIE3 17,943 TIMP3 4,473 0,495 CPFE3 0,320
CLSC4 15,181 WEGE3 4,949 0,110 FIBR3 0,030




