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THEORETICAL PORTFOLIO OF JUN 30, 2020 PERFORMANCE MARKET CAPITALIZATION - JUN 30, 2020
WEIGHTED ~ MONTH YEAR
TICKER NAME TYPE % JUN/20 2020 COMPANY IN BRL IN USD

TIET11 AESTIETEE UNT N2 1,038 15,62 -0,85 ITAUUNIBANCO 242.325.723.586,05 63.779.997.785,46

BTOW3 B2WDIGITAL  ON  NM 4,008 16,84 70,30 BRADESCO 175.896.317.159,70 46.295.814.381,14

BBDC3 BRADESCO ON N1 1,011 6,60 -38,43 WEG 106.213.131.939,39 27.955.238.179,55

BBDC4 BRADESCO PN N1 3,765 9,32 -36,67 SANTANDER BR 105.674.437.787,47 27.813.454.173,68

BBAS3 BRASIL ON NM 1,957 4,25 -38,41 BRASIL 92.123.157.193,00 24.246.764.539,93

BRKMS5 BRASKEM PNA N1 1,760 -16,29 22,21 ITAUSA 84.618.792.923,60 22.271.619.972,52

BRFS3 BRF SA ON NM 4,869 -8,08 -39,60 TELEF BRASIL 81.420.514.211,98 21.432.203.561,61

CCRO3 CCR SA ON NM 4,715 -1,36 -21,79 B2W DIGITAL 56.011.692.497,10 14.742.246.801,36

cMIG3 CEMIG ON N1 0,618 6,16 -23,73 GRUPO NATURA 49.927.180.062,90 13.140.806.459,68

cMIG4 CEMIG PN N1 2,309 2,04 -20,09 LOJAS AMERIC 49.482.222.786,40 13.023.693.948,10

CIEL3 CIELO ON NM 1,486 12,96 -44,63 ELETROBRAS 48.985.454.738,56 12.892.944.869,87

CPLE3 COPEL ON N1 0,792 1,41 -12,53 TIM PART SIA 34.378.661.201,80 9.048.444.807,55

CPLE6 COPEL PNB N1 1,732 -3,92 -11,94 ENGIE BRASIL 34.342.398.576,60 9.038.900.504,45

DTEX3 DURATEX ON NM 1,008 19,52 -23,09 LOJAS RENNER 33.2565.643.691,60 8.752.867.213,67

ECOR3 ECORODOVIAS ON  NM 0,637 -1,37 -20,43 CCR SA 29.290.000.000,00 7.709.111.965,05

ELET3 ELETROBRAS  ON N1 2,441 8,28 -17,99 PETROBRAS BR 25.105.750.000,00 6.607.819.655,74

ELET6 ELETROBRAS  PNB N1 1,684 5,02 -15,69 KLABIN S/A 22.880.705.418,93 6.024.557.935,18

ENBR3 ENERGIASBR  ON  NM 1,134 1,41 -19,01 BRASKEM 19.069.372.981,76 5.019.048.529,18

EGIE3 ENGIEBRASIL  ON  NM 2,393 -0,75 -17,15 BRF SA 17.273.181.209,96 4.546.291.838,17

FLRY3 FLEURY ON NM 2,159 5,31 -17,50 COPEL 16.582.537.044,94 4.364.514.672,04

NTCO3 GRUPO NATURA ON  NM 8,129 7,32 3,19 CEMIG 16.499.678.028,33 4.342.706.224,23

ITSA4 ITAUSA PN N1 1,834 8,48 -29,48 CIELO 12.551.685.581,82 3.303.596.773,65

ITUB3 ITAUUNIBANCO ON N1 0,395 9,46 22,45 ENERGIAS BR 10.571.333.863,48 2.782.369.285,54

ITUB4 ITAUUNIBANCO PN N1 5,177 10,53 29,24 DURATEX 8.896.348.682,86 2.341.514.102,98

KLBN11  KLABIN S/A UNT N2 3,714 3,15 10,55 MRV 8.675.170.110,00 2.283.300.023,69

LIGT3 LIGHT SIA ON NM 1,087 19,11 -30,22 FLEURY 7.789.822.083,90 2.050.276.907,91

LAME3 LOJASAMERIC ON N1 1,057 16,44 38,51 ECORODOVIAS 7.246.327.067,60 1.907.229.317,16

LAME4 LOJASAMERIC PN N1 4318 13,91 24,26 AES TIETE E 6.310.161.344,80 1.660.831.011,42

LREN3 LOJAS RENNER ON EJ NM 6,271 8,59 -25,34 LIGHT S/A 5.039.226.714,80 1.326.321.712,59

Movi3 MOVIDA ON NM 0,482 17,94 -30,83 MOVIDA 3.930.811.334,10 1.034.587.391,19

MRVE3 MRV ON NM 1,510 18,66 -16,47

BRDT3 PETROBRASBR ON  NM 4,495 -0,42 -28,33 1.412.385.439.823,43 371.739.074.544,29

SANBL1  SANTANDERBR UNT 0,434 9,88 -40,53

VIVT4 TELEFBRASIL PN 5,753 1,89 -13,25

TIMP3 TIM PART S/A ON NM 3,198 4,26 -8,90 VARIACAO % NO MES NO ANO 12 MESES ACU

WEGE3  WEG ON EJ NM 10,630 21,07 46,72 ISE 6,55 -13,78 7,89 256,98
IBOVESPA 8,76 -17,80 5,85 197,82
IGC 9,24 -15,27 1,29 342,09
IBRX 50 9,33 -17,76 6,93 237,14

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR JUN 01, 2020 - OPENING OVER PAST 12 MONTHS
DCIA N

TICKER  VOLATILITY TICKER WE'U/?):I)ED PERF?BF%:*NCE con:;gg;;l?; o TICKER RELATION TO
BRKM5 119,305 TIET11 0,947 15,62 0,148 BRKM5 1,612 % OF HEAVIEST WEIGHTED 10,63
LIGT3 98,817 BTOW3 3,686 16,84 0,621 MOVI3 1,417 % OF LIGHTEST WEIGHTED 0,40
BTOW3 97,177 BBDC3 0,981 6,60 0,065 ECOR3 1,368 % OF 5 LARGEST 35,96
MOVI3 96,638 BBDC4 3,551 9,32 0,331 DTEX3 1,360 % OF 10 LARGEST 58,37
ELET3 94,504 BBAS3 1,923 4,25 0,082 ELET3 1,351
DTEX3 92,099 BRKMS 2,250 -16,29 (0,367) NTCO3 1,346
NTCO3 91,094 BRFS3 5,750 -8,08 (0,465) CCRO3 1,289
CIEL3 91,043 CCRO3 5,025 -1,36 (0,068) LIGT3 1,277 AVERAGE PERFORMANCE FOR THE
ECOR3 89,194 CMIG3 0,628 6,16 0,039 BBAS3 1,270 % PER SECTOR MONTH
MRVE3 85,700 CMIG4 2,445 2,04 0,050 BTOW3 1,258 Food Processors -8,08
CCRO3 84,438 CIEL3 1,401 12,96 0,182 MRVE3 1,202 Construction 18,66
BBAS3 82,388 CPLE3 0,838 1,41 0,012 BRDT3 1,183 Trading 13,94
LREN3 80,801 CPLE6 1,903 -3,92 (0,075) LREN3 1,182 Diversified 17,94
ELET6 80,689 DTEX3 0,902 19,52 0,176 LAME4 1,182 Electricity 5,15
LAME4 80,062 ECOR3 0,689 -1,37 (0,009) ELET6 1,158 Financial intermediaries 8,36
BRFS3 79,929 ELET3 2,402 8,28 0,199 LAME3 1,155 Wood and paper 11,33
CMIG3 79,578 ELET6 1,727 5,02 0,087 CIEL3 1,131 Machinery and equipment 21,07
BRDT3 78,394 ENBR3 1,224 -1,41 (0,017) CMIG3 1,130 Personal hygiene and cleaning produc -0,42
LAME3 77,890 EGIE3 2,533 -0,75 (0,019) CMIG4 1,112 Chemicals 7,32
CMIG4 74,230 FLRY3 2,183 5,31 0,116 BBDC4 1,108 Oil,Gas and Biofuels -16,29
WEGE3 71,959 NTCO3 8,048 7,32 0,589 BBDC3 1,106 Pharmaceutical/Medical Products 5,31
BBDC4 71,676 ITSA4 1,747 8,48 0,148 CPLE6 1,049 Diversified Financial Services 12,96
BBDC3 71,149 ITUB3 0,373 9,46 0,035 BRFS3 1,029 Telecommunications 3,07
SANB11 69,373 ITUB4 4,797 10,53 0,505 SANB11 1,020 Transportation -1,36
CPLE6 68,223 KLBN11 3,851 3,15 0,121 WEGE3 0,861
CPLE3 63,970 LIGT3 0,992 19,11 0,190 ITUB4 0,851
TIET11 63,782 LAME3 0,972 16,44 0,160 ITSA4 0,831
KLBN11 60,750 LAME4 4,062 13,91 0,565 FLRY3 0,813
FLRY3 59,522 LREN3 6,253 8,59 0,537 ITUB3 0,786
ITUB4 58,678 MOVI3 0,453 17,94 0,081 TIET11 0,763
TIMP3 58,565 MRVE3 1,370 18,66 0,256 ENBR3 0,755
ITSA4 55,298 BRDT3 4,828 -0,42 (0,020) TIMP3 0,753
ITUB3 53,111 SANB11 0,406 9,88 0,040 EGIE3 0,616
ENBR3 51,243 VIVT4 5,996 1,89 0,113 KLBN11 0,559
EGIE3 44,810 TIMP3 3,371 4,26 0,144 VIVT4 0,486
VIVT4 42,778 WEGE3 9,493 21,07 2,000 CPLE3 (0,308)
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