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Fluctuation % over the period
ISE = + 146,3%

IBOVESPA = + 102,6%
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SHARE PERFORMANCE
PAST 12 MONTHS 
(Feb/2016 to Jan/2017)
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TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

Dec, 2016 

 YEAR

2016 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT      N2 0,857             3,86 3,86 ITAUUNIBANCO 228.064.754.837 72.934.043.760

BTOW3 B2W DIGITAL ON       NM 0,524             17,65 17,65 BRADESCO 180.047.768.070 57.578.435.584

BBDC3 BRADESCO ON       N1 1,174             10,35 10,35 SANTANDER BR 119.372.202.447 38.174.672.992

BBDC4 BRADESCO PN       N1 4,387             12,82 12,82 BRASIL 89.143.123.492 28.507.554.683

BBAS3 BRASIL ON       NM 1,918             10,75 10,75 TELEF BRASIL 74.070.723.396 23.687.471.505

BRKM5 BRASKEM PNA      N1 3,046             -4,99 -4,99 ITAUSA 67.523.933.224 21.593.838.575

BRFS3 BRF SA ON       NM 12,125           -7,85 -7,85 CIELO 59.973.692.476 19.179.306.836

CCRO3 CCR SA ON       NM 4,726             -2,82 -2,82 BRF SA 36.122.560.517 11.551.826.197

CLSC4 CELESC PN       N2 0,136             15,10 15,10 ELETROBRAS 29.206.169.905 9.339.996.772

CMIG4 CEMIG PN       N1 2,467             18,55 18,55 CCR SA 27.384.257.472 8.757.357.682

CIEL3 CIELO ON       NM 8,704             -4,70 -4,70 CPFL ENERGIA 25.783.780.516 8.245.532.624

CPLE6 COPEL PNB      N1 1,058             17,51 17,51 WEG 25.684.357.439 8.213.737.588

CPFE3 CPFL ENERGIA ON       NM 2,680             1,35 1,35 BRASKEM 25.059.071.809 8.013.774.164

DTEX3 DURATEX ON       NM 0,725             10,88 10,88 ENGIE BRASIL 23.368.170.474 7.473.031.811

ECOR3 ECORODOVIAS ON       NM 0,600             3,52 3,52 LOJAS AMERIC 21.991.309.413 7.032.718.073

ELET3 ELETROBRAS ON       N1 1,770             -8,68 -8,68 TIM PART S/A 21.668.240.687 6.929.402.202

ELET6 ELETROBRAS PNB      N1 1,839             -4,56 -4,56 KLABIN S/A 17.339.795.030 5.545.185.491

ELPL4 ELETROPAULO PN       N2 0,356             4,43 4,43 FIBRIA 16.269.060.553 5.202.769.604

EMBR3 EMBRAER ON       NM 4,676             12,50 12,50 LOJAS RENNER 15.367.987.731 4.914.610.723

ENBR3 ENERGIAS BR ON       NM 1,065             4,85 4,85 EMBRAER 13.328.370.792 4.262.350.749

EGIE3 ENGIE BRASIL ON       NM 2,377             2,29 2,29 CEMIG 11.745.648.601 3.756.203.582

FIBR3 FIBRIA ON       NM 2,385             -7,90 -7,90 NATURA 10.897.416.201 3.484.942.821

FLRY3 FLEURY ON       NM 2,077             6,54 6,54 ENERGIAS BR 8.526.248.036 2.726.654.313

ITSA4 ITAUSA PN       N1 1,774             12,08 12,08 COPEL 7.431.827.533 2.376.663.746

ITUB3 ITAUUNIBANCO ON   ED  N1 0,514             7,22 7,22 SUL AMERICA 6.334.266.739 2.025.668.928

ITUB4 ITAUUNIBANCO PN   ED  N1 5,906             10,06 10,06 FLEURY 5.967.232.448 1.908.293.076

KLBN11 KLABIN S/A UNT      N2 2,550             -8,35 -8,35 AES TIETE E 5.680.983.069 1.816.751.861

LIGT3 LIGHT S/A ON       NM 0,626             13,31 13,31 MRV 5.667.222.368 1.812.351.253

LAME3 LOJAS AMERIC ON 0,882             5,63 5,63 DURATEX 5.216.055.138 1.668.070.079

LAME4 LOJAS AMERIC PN 3,107             -1,47 -1,47 ECORODOVIAS 4.765.703.152 1.524.049.617

LREN3 LOJAS RENNER ON       NM 5,370             3,06 3,06 B2W DIGITAL 4.109.562.696 1.314.218.963

MRVE3 MRV ON       NM 1,247             10,09 10,09 LIGHT S/A 4.011.382.960 1.282.821.541

NATU3 NATURA ON       NM 1,539             16,64 16,64 ELETROPAULO 3.100.324.420 991.469.274

SANB11 SANTANDER BR UNT 0,607             9,77 9,77 CELESC 763.080.078 244.029.446

SULA11 SUL AMERICA UNT      N2 1,583             3,28 3,28

VIVT4 TELEF BRASIL PN 6,855             6,63 6,63 TOTAL = 34 1.200.986.283.719 384.069.806.114

TIMP3 TIM PART S/A ON       NM 2,559             14,30 14,30

WEGE3 WEG ON       NM 3,209             2,65 2,65

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE 2,20 2,20 22,45 146,31

IBOVESPA 7,38 7,38 60,05 102,62

IGC 7,01 7,01 46,00 177,71

IBRX 50 7,13 7,13 56,70 134,12

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR JANUARY 02, 2017 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

CMIG4 60,175              TIET11 0,843          3,86 0,032 BBAS3 1,858                    % OF HEAVIEST WEIGHTED 12,13                    

BTOW3 60,015              BTOW3 0,455          17,65 0,080 CMIG4 1,841                    % OF LIGHTEST WEIGHTED 0,14                      

ELPL4 57,013              BBDC3 1,087          10,35 0,113 CPLE6 1,630                    % OF 5 LARGEST 38,96                    

BBAS3 56,380              BBDC4 3,972          12,82 0,509 BBDC4 1,454                    % OF 10 LARGEST 59,07                    

LIGT3 53,294              BBAS3 1,769          10,75 0,190 ITUB4 1,388                    

ELET3 50,974              BRKM5 3,274          -4,99 (0,163) LIGT3 1,357                    

FIBR3 47,256              BRFS3 13,436        -7,85 (1,055) ELPL4 1,357                    AVERAGE PERFORMANCE FOR THE

CPLE6 47,080              CCRO3 4,966          -2,82 (0,140) ECOR3 1,328                    % PER SECTOR MONTH

DTEX3 43,933              CLSC4 0,121          15,10 0,018 ITSA4 1,304                    Food -7,85

BRKM5 43,036              CMIG4 2,125          18,55 0,394 BBDC3 1,300                    Construction and engineering 16,64

NATU3 42,956              CIEL3 9,358          -4,70 (0,440) SANB11 1,292                    Trading 6,22

ELET6 40,880              CPLE6 0,919          17,51 0,161 LAME4 1,289                    Electricity 6,18

ECOR3 40,859              CPFE3 2,723          1,35 0,037 CCRO3 1,237                    Financial intermediaries 10,48

EMBR3 40,046              DTEX3 0,667          10,88 0,073 DTEX3 1,213                    Wood and paper -1,79

LAME4 39,766              ECOR3 0,592          3,52 0,021 ELET3 1,200                    Machinery and equipment 2,65

SULA11 39,482              ELET3 1,979          -8,68 (0,172) NATU3 1,170                    Transport equipment  12,50

BBDC4 38,630              ELET6 1,968          -4,56 (0,090) ITUB3 1,153                    Insurance 3,28

CCRO3 37,097              ELPL4 0,348          4,43 0,015 BTOW3 1,135                    Personal hygiene and cleaning products 9,77

ITUB4 35,802              EMBR3 4,244          12,50 0,531 LREN3 1,118                    Chemicals -4,99

TIMP3 35,056              ENBR3 1,037          4,85 0,050 TIMP3 1,111                    Pharmaceutical/Medical Products 6,54

SANB11 34,958              EGIE3 2,373          2,29 0,054 CIEL3 0,999                    Diversified Financial Services -4,70

CLSC4 34,163              FIBR3 2,644          -7,90 (0,209) BRFS3 0,990                    Wireless Communications 6,63

ITSA4 34,052              FLRY3 1,991          6,54 0,130 WEGE3 0,967                    Mobile Communications 14,30

CIEL3 33,952              ITSA4 1,616          12,08 0,195 ELET6 0,909                    Transportation 0,35

BBDC3 33,894              ITUB3 0,489          7,22 0,035 VIVT4 0,897                    

KLBN11 33,450              ITUB4 5,481          10,06 0,552 BRKM5 0,873                    

ITUB3 32,570              KLBN11 2,841          -8,35 (0,237) LAME3 0,853                    

LREN3 32,090              LIGT3 0,564          13,31 0,075 SULA11 0,833                     

WEGE3 31,370              LAME3 0,855          5,63 0,048 EGIE3 0,716                    

LAME3 30,906              LAME4 3,224          -1,47 (0,047) CPFE3 0,707                    

FLRY3 30,359              LREN3 5,321          3,06 0,163 MRVE3 0,669                    

BRFS3 29,482              MRVE3 1,091          16,64 0,182 TIET11 0,609                    

MRVE3 29,044              NATU3 1,431          9,77 0,140 ENBR3 0,607                    

TIET11 28,143              SANB11 0,585          10,09 0,059 CLSC4 0,570                    

VIVT4 26,959              SULA11 1,565          3,28 0,051 KLBN11 0,495                    

CPFE3 24,707              VIVT4 6,564          6,63 0,436 EMBR3 0,347                    

ENBR3 23,678              TIMP3 2,287          14,30 0,327 FLRY3 0,304                    

EGIE3 20,790              WEGE3 3,192          2,65 0,084 FIBR3 (0,204)                   
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