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Fluctuation % over the period
ISE = + 295,68%

IBOVESPA = + 222,44%
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TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

JUL/20 

 YEAR

2020 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT  ED  N2 0,871               -3,38 -4,20 ITAUUNIBANCO 253.766.201.693,31          66.791.125.360,14                             

BTOW3 B2W DIGITAL ON   ES  NM 4,283               11,84 90,46 BRADESCO 191.463.540.430,59          50.393.099.023,69                             

BBDC3 BRADESCO ON       N1 0,956               9,42 -32,63 WEG 141.344.683.582,65          37.201.843.339,12                             

BBDC4 BRADESCO PN       N1 3,518               8,49 -31,30 SANTANDER BR 112.779.990.614,49          29.683.631.787,78                             

BBAS3 BRASIL ON       NM 1,752               4,45 -35,67 BRASIL 96.220.703.531,60            25.325.236.493,03                             

BRKM5 BRASKEM PNA      N1 1,547               -1,81 -23,62 ITAUSA 94.020.355.202,70            24.746.106.017,45                             

BRFS3 BRF SA ON       NM 4,306               -2,63 -41,19 TELEF BRASIL 88.978.908.216,42            23.419.199.930,63                             

CCRO3 CCR SA ON       NM 4,279               3,17 -19,31 B2W DIGITAL 66.758.116.512,40            17.570.699.719,01                             

CMIG3 CEMIG ON   EDB N1 0,561               2,78 -21,62 LOJAS AMERIC 61.487.781.129,94            16.183.550.331,62                             

CMIG4 CEMIG PN   EDB N1 2,226               8,89 -12,98 GRUPO NATURA 58.899.557.102,40            15.502.331.184,50                             

CIEL3 CIELO ON       NM 1,540               16,23 -35,64 ELETROBRAS 58.379.434.856,85            15.365.435.294,22                             

CPLE3 COPEL ON       N1 0,781               9,81 -3,95 TIM PART S/A 38.131.261.544,25            10.036.127.163,30                             

CPLE6 COPEL PNB      N1 1,670               9,14 -3,89 ENGIE BRASIL 37.671.383.755,80            9.915.087.581,14                               

DTEX3 DURATEX ON       NM 1,129               25,19 -3,71 LOJAS RENNER 32.722.598.685,06            8.612.570.059,76                               

ECOR3 ECORODOVIAS ON       NM 0,637               11,95 -10,92 CCR SA 30.219.200.000,00            7.953.676.896,35                               

ELET3 ELETROBRAS ON   EDR N1 2,593               24,21 1,86 PETROBRAS BR 26.445.500.000,00            6.960.441.122,28                               

ELET6 ELETROBRAS PNB  EDR N1 1,810               24,72 5,15 KLABIN S/A 22.950.075.435,90            6.040.447.290,60                               

ENBR3 ENERGIAS BR ON       NM 1,075               6,54 -13,71 BRASKEM 18.621.333.892,68            4.901.124.886,22                               

EGIE3 ENGIE BRASIL ON       NM 2,307               9,69 -9,11 COPEL 18.161.878.714,98            4.780.196.534,97                               

FLRY3 FLEURY ON       NM 2,003               4,15 -14,07 CEMIG 17.612.306.338,86            4.635.549.386,45                               

NTCO3 GRUPO NATURA ON       NM 8,519               17,89 21,65 BRF SA 16.818.196.192,20            4.426.540.030,58                               

ITSA4 ITAUSA PN       N1 1,764               11,26 -21,54 CIELO 14.589.296.877,57            3.839.894.951,19                               

ITUB3 ITAUUNIBANCO ON   ED  N1 0,355               3,81 -19,49 ENERGIAS BR 11.263.143.312,64            2.964.453.153,82                               

ITUB4 ITAUUNIBANCO PN   ED  N1 4,685               5,72 -25,20 DURATEX 11.137.730.466,10            2.931.444.561,27                               

KLBN11 KLABIN S/A UNT      N2 3,378               1,62 12,34 MRV 9.224.597.550,30              2.427.909.025,19                               

LIGT3 LIGHT S/A ON       NM 1,126               13,99 -20,45 FLEURY 8.112.946.058,10              2.135.322.961,02                               

LAME3 LOJAS AMERIC ON       N1 1,644               12,91 56,39 ECORODOVIAS 8.112.310.641,60              2.135.155.719,75                               

LAME4 LOJAS AMERIC PN       N1 4,898               5,97 31,67 AES TIETE E 6.151.713.526,56              1.619.127.632,41                               

LREN3 LOJAS RENNER ON       NM 5,582               -1,60 -26,54 LIGHT S/A 5.744.353.734,00              1.511.910.758,01                               

MOVI3 MOVIDA ON       NM 0,566               26,62 -12,42 MOVIDA 4.977.034.883,10              1.309.952.856,53                               

MRVE3 MRV ON       NM 1,446               6,33 -11,18

BRDT3 PETROBRAS BR ON   ED  NM 4,143               5,34 -24,51 TOTAL = 30 1.562.766.134.483,05 411.319.191.052,03                   

SANB11 SANTANDER BR UNT 0,398               6,67 -36,56

VIVT4 TELEF BRASIL PN 5,603               10,70 -3,97

TIMP3 TIM PART S/A ON       NM 3,261               10,92 1,04 VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

WEGE3 WEG ON   ED  NM 12,788             33,33 95,63 ISE 10,84 -4,43 15,23 295,68

IBOVESPA 8,27 -11,01 1,08 222,44

IGC 8,69 -7,90 7,89 380,52

IBRX 50 8,15 -11,06 0,23 264,61

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR  JUL  01, 2020 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED % 

(A)

PERFORMANCE 

(B) %

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN RELATION 

TO IBOVESPA

BRKM5 111,100            TIET11 1,029          -3,38 (0,035) BRKM5 1,592 % OF HEAVIEST WEIGHTED 12,79                   

MOVI3 90,859              BTOW3 4,046          11,84 0,479 MOVI3 1,406 % OF LIGHTEST WEIGHTED 0,36                     

ELET3 90,622              BBDC3 0,981          9,42 0,092 ELET3 1,366 % OF 5 LARGEST 37,39                   

ECOR3 83,966              BBDC4 3,643          8,49 0,309 ECOR3 1,358 % OF 10 LARGEST 59,09                   

DTEX3 86,172              BBAS3 1,883          4,45 0,084 DTEX3 1,347

NTCO3 85,354              BRKM5 1,768          -1,81 (0,032) NTCO3 1,345

CCRO3 78,677              BRFS3 4,964          -2,63 (0,131) CCRO3 1,275

BBAS3 76,825              CCRO3 4,656          3,17 0,148 BBAS3 1,266 AVERAGE PERFORMANCE FOR THE

BTOW3 91,450              CMIG3 0,626          2,78 0,017 BTOW3 1,263 % PER SECTOR MONTH

LIGT3 91,427              CMIG4 2,343          8,89 0,208 LIGT3 1,254 Food Processors -2,63

MRVE3 80,288              CIEL3 1,487          16,23 0,241 MRVE3 1,189 Construction 6,33

BRDT3 73,025              CPLE3 0,798          9,81 0,078 BRDT3 1,175 Trading 7,28

LAME4 76,546              CPLE6 1,718          9,14 0,157 LAME4 1,174 Diversified 26,62

ELET6 77,838              DTEX3 1,013          25,19 0,255 ELET6 1,169 Electricity 10,64

LREN3 75,156              ECOR3 0,639          11,95 0,076 LREN3 1,169 Financial intermediaries 7,12

LAME3 74,719              ELET3 2,443          24,21 0,591 LAME3 1,157 Wood and paper 13,41

CIEL3 86,991              ELET6 1,703          24,72 0,421 CIEL3 1,131 Machinery and equipment 33,33

CMIG3 73,845              ENBR3 1,133          6,54 0,074 CMIG3 1,119 Personal hygiene and cleaning products 5,34

BBDC3 67,282              EGIE3 2,361          9,69 0,229 BBDC3 1,111 Chemicals 17,89

BBDC4 67,911              FLRY3 2,159          4,15 0,090 BBDC4 1,109 Oil,Gas and Biofuels -1,81

CMIG4 69,472              NTCO3 8,112          17,89 1,452 CMIG4 1,105 Pharmaceutical/Medical Products 4,15

CPLE6 64,279              ITSA4 1,780          11,26 0,200 CPLE6 1,040 Diversified Financial Services 16,23

BRFS3 74,928              ITUB3 0,384          3,81 0,015 BRFS3 1,020 Telecommunications 10,81

SANB11 65,540              ITUB4 4,978          5,72 0,285 SANB11 1,020 Transportation 7,56

WEGE3 69,558              KLBN11 3,731          1,62 0,061 WEGE3 0,877

ITUB4 55,884              LIGT3 1,109          13,99 0,155 ITUB4 0,856

ITSA4 52,457              LAME3 1,064          12,91 0,137 ITSA4 0,837  

FLRY3 55,710              LAME4 4,346          5,97 0,259 FLRY3 0,797

ITUB3 49,857              LREN3 6,368          -1,60 (0,102) ITUB3 0,785

TIMP3 57,543              MOVI3 0,502          26,62 0,134 TIMP3 0,758

ENBR3 48,068              MRVE3 1,527          6,33 0,097 ENBR3 0,754

TIET11 62,119              BRDT3 4,516          5,34 0,241 TIET11 0,753

EGIE3 42,291              SANB11 0,419          6,67 0,028 EGIE3 0,605

KLBN11 56,644              VIVT4 5,682          10,70 0,608 KLBN11 0,557

VIVT4 41,329              TIMP3 3,301          10,92 0,360 VIVT4 0,488

CPLE3 60,012              WEGE3 10,788        33,33 3,596 CPLE3 (0,298)
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