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ISE Bulletin Corporate

March 2018 Sustainability BM&FBOVESPA
Index The New Exchange
THEORETICAL PORTFOLIO OF March 29, 2018 PERFORMANCE MARKET CAPITALIZATION - March 29, 2018
WEIGHTED MONTH YEAR
TICKER NAME = % Mar/2018 2018 COMPANY IN BRL IN USD
TIET11 AESTIETE E UNT N2 1,415 6,96 -4,78 ITAUUNIBANCO 314.938.633.525 94.752.582.443
BTOW3 B2W DIGITAL ON NM 1,404 7,78 25,07 BRADESCO 238.157.879.702 71.652.289.458
BBDC3 BRADESCO ON N1 1,220 4,49 20,14 SANTANDER BR 149.982.416.091 45.123.778.835
BBDC4 BRADESCO PN N1 4,566 1,93 16,84 BRASIL 117.568.060.331 35.371.580.820
BBAS3 BRASIL ON NM 1,999 -1,20 29,79 ITAUSA 106.090.312.022 31.918.380.174
BRKMS BRASKEM PNA N1 4,669 3,36 11,97 TELEF BRASIL 81.681.445.974 24.574.717.484
CCRO3 CCR SA ON NM 5,310 -1,57 -22,60 CIELO 56.210.903.612 16.911.638.369
CLsc4 CELESC PN N2 0,241 -1,00 -1,85 BRASKEM 38.650.712.454 11.628.471.164
CMIG4 CEMIG PN N1 3,140 4,26 24,60 WEG 36.500.523.048 10.981.564.188
CIEL3 CIELO ON NM 9,127 -12,99 -10,51 FIBRIA 36.022.370.029 10.837.706.850
CPLE6 COPEL PNB N1 1,028 2,88 8,29 TIM PART S/A 34.862.867.698 10.488.858.444
CPFE3 CPFL ENERGIA ON NM 0,519 3,49 28,73 LOJAS AMERIC 27.493.086.269 8.271.582.607
DTEX3 DURATEX ON NM 1,222 4,04 28,80 KLABIN S/A 25.992.710.640 7.820.178.904
ECOR3 ECORODOVIAS ON NM 0,629 -12,94 -28,86 ENGIE BRASIL 25.561.384.239 7.690.409.844
ELPL3 ELETROPAULO ON NM 1,140 2,06 9,24 CPFL ENERGIA 25.356.256.323 7.628.694.964
ENBR3 ENERGIAS BR ON NM 1,527 0,08 -4,93 CCRSA 25.250.000.000 7.596.726.638
EGIE3 ENGIEBRASIL ON NM 3,094 0,03 10,28 LOJAS RENNER 24.499.628.467 7.370.969.513
FIBR3 FIBRIA ON NM 5,828 5,45 35,90 NATURA 13.799.656.448 4.151.770.999
FLRY3 FLEURY ON NM 3,206 2,36 -5,86 CEMIG 12.126.087.747 3.648.260.349
ITSA4 ITAUSA PN N1 2,166 5,23 34,62 B2W DIGITAL 11.633.475.181 3.500.052.705
mus3 ITAUUNIBANCO ON N1 0,512 3,54 25,56 FLEURY 8.557.572.891 2.574.635.324
ITUB4 ITAUUNIBANCO PN N1 6,413 1,88 25,55 DURATEX 8.197.646.337 2.466.347.655
KLBN11 KLABIN S/A UNT N2 3,846 15,64 18,70 ENERGIAS BR 8.077.178.744 2.430.103.720
LIGT3 LIGHT S/A ON NM 0,510 -11,26 -18,81 MRV 7.217.269.865 2.171.391.138
LAME3 LOJAS AMERIC ON N1 0,912 7,85 7,32 COPEL 6.694.587.386 2.014.136.647
LAME4 LOJAS AMERIC PN N1 4,258 11,61 10,94 ECORODOVIAS 4.888.616.950 1.470.791.549
LREN3 LOJAS RENNER ON EJ NM 8,078 -0,31 -3,04 AESTIETEE 4.806.992.993 1.446.234.128
MRVE3 MRV ON NM 1,793 7,05 8,05 ELETROPAULO 2.988.761.822 899.200.259
NATU3 NATURA ON EDJNM 2,136 -5,88 2120 LIGHT S/A 2.763.306.513 831.369.671
SANB11 SANTANDER BR UNT 0,577 8,54 29,85 CELESC 1.157.829.714 348.345.181
VIVT4 TELEF BRASIL PN 8,068 -0,49 3,66 TOTAL 1.457.728.173.014
TIMP3 TIM PART S/A ON NM 4,437 2,13 9,92
WEGE3 WEG ON EJ NM 5,010 -2,89 -5,70
VARIAGAO % 12 MESES b
ISE 0,71 5,52 18,60 198,57
IBOVESPA 0,01 11,73 31,36 167,46
IGC -1,02 6,76 26,52 259,93
IBRX 50 0,06 12,26 32,08 211,11
OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR March 01, 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 - March 29, 2018
BTOW3 48,257 TIET11 1,304 6,96 0,091 DTEX3 1,517 % OF HEAVIEST WEIGHTED 9,13
DTEX3 42,374 BTOW3 1,334 7,78 0,104 BBAS3 1,487 % OF LIGHTEST WEIGHTED 0,24
FIBR3 42,299 BBDC3 1,176 4,49 0,053 BBDC3 1,473 % OF 5 LARGEST 37,51
ECOR3 41,079 BBDC4 4,520 1,93 0,087 ITSA4 1,443 % OF 10 LARGEST 61,51
CMIG4 38,083 BBAS3 2,036 -1,20 (0,024) ITUB4 1,442
LIGT3 37,119 BRKMS5 4,740 3,36 0,159 LREN3 1,432
CCRO3 35,173 CCRO3 5,466 -1,57 (0,086) BBDC4 1,405
ELPL3 32,659 CLSC4 0,236 -1,00 (0,002) SANB11 1,371 AVERAGE PERFORMANCE FOR THE
BRKM5 32,322 CMIG4 3,056 4,26 0,130 BTOW3 1,339 % PER SECTOR MONTH
FLRY3 30,989 CIEL3 10,439 -12,99 (1,356) TIMP3 1,316 Construction 7,05
LAME3 30,650 CPLE6 0,988 2,88 0,028 CMIG4 1,289 Trading 6,73
CIEL3 30,408 CPFE3 0,496 3,49 0,017 BRKM5 1,211 Electricity 0,83
BBAS3 30,363 DTEX3 1,196 4,04 0,048 ECOR3 1,143 Financial intermediaries 3,49
TIMP3 30,237 ECOR3 0,722 -12,94 (0,093) ENBR3 1,130 Wood and paper 8,38
LREN3 29,876 ELPL3 1,130 2,06 0,023 ITUB3 1,073 Machinery and equipment -2,89
BBDC3 29,855 ENBR3 1,515 0,08 0,001 LAME3 1,072 Personal hygiene and cleaning produ -5,88
NATU3 28,317 EGIE3 3,079 0,03 0,001 VIVT4 1,060 Chemicals 3,36
LAME4 27,971 FIBR3 5,461 5,45 0,298 WEGE3 1,032 Pharmaceutical/Medical Products 2,36
ITUB4 27,861 FLRY3 3,213 2,36 0,076 LAME4 0,972 Diversified Financial Services -12,99
ITSA4 27,530 ITSA4 2,058 5,23 0,108 FLRY3 0,964 Telecommunications 0,82
SANB11 26,832 ITUB3 0,496 3,54 0,018 CPLE6 0,895 Transportation -7,26
BBDC4 26,353 ITUB4 6,268 1,88 0,118 NATU3 0,829
WEGE3 26,179 KLBN11 3,385 15,64 0,529 CIEL3 0,775
CPLE6 26,172 LIGT3 0,575 -11,26 (0,065) LIGT3 0,726
ENBR3 25,418 LAME3 0,849 7,85 0,067 CCRO3 0,688
VIVT4 24,395 LAME4 3,893 11,61 0,452 EGIE3 0,655
KLBN11 22,742 LREN3 8,208 -0,31 (0,026) MRVE3 0,536
ITUB3 22,213 MRVE3 1,684 7,05 0,119 KLBN11 0,515
MRVE3 21,563 NATU3 2,281 -5,88 (0,134) TIET11 0,445
TIET11 21,335 SANB11 0,545 8,54 0,047 ELPL3 0,415
CPFE3 21,156 VIVT4 8,111 -0,49 (0,040) CPFE3 0,231
EGIE3 16,700 TIMP3 4,397 2,13 0,094 FIBR3 (0,035)
CLSC4 12,137 WEGE3 5,143 -2,89 (0,148) CLSC4 (0,039)




