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1,000 points = November 30, 2005

Fluctuation % over the period
ISE = + 187,23%

IBOVESPA = + 132,82%
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SHARE PERFORMANCE
PAST 12 MONTHS 
(Nov/2016 to Oct/2017)
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THEORETICAL PORTFOLIO OF October 31, 2017            PERFORMANCE MARKET CAPITALIZATION - October 31, 2017

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

Oct/2017 

 YEAR

2017 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT     N2 1,081             -9,19 -2,82 ITAUUNIBANCO 264.619.200.675 81.303.714.836

BTOW3 B2W DIGITAL ON      NM 1,019             0,43 113,12 BRADESCO 206.055.284.753 63.310.069.977

BBDC3 BRADESCO ON      N1 1,073             -1,81 25,00 SANTANDER BR 108.270.451.058 33.265.877.364

BBDC4 BRADESCO PN      N1 4,187             -1,01 32,99 BRASIL 98.684.962.169 30.320.755.267

BBAS3 BRASIL ON      NM 1,754             -1,32 24,87 TELEF BRASIL 81.290.333.133 24.976.290.636

BRKM5 BRASKEM PNA     N1 4,137             23,40 52,88 ITAUSA 77.194.247.579 23.717.776.624

BRFS3 BRF SA ON      NM 10,326           -3,11 -8,29 CIELO 60.802.321.065 18.681.390.317

CCRO3 CCR SA ON  ED  NM 5,914             5,20 18,07 BRASKEM 41.576.230.684 12.774.212.887

CLSC4 CELESC PN      N2 0,126             -5,91 27,25 CCR SA 36.764.000.000 11.295.664.731

CMIG4 CEMIG PN  ES  N1 2,074             -0,07 6,25 BRF SA 35.951.941.136 11.046.161.285

CIEL3 CIELO ON      NM 6,708             1,82 -0,82 WEG 34.353.433.457 10.555.023.030

CPLE6 COPEL PNB     N1 0,718             -11,48 -2,72 ELETROBRAS 30.699.449.584 9.432.343.867

CPFE3 CPFL ENERGIA ON      NM 3,502             1,03 10,03 TIM PART S/A 29.367.123.970 9.022.989.514

DTEX3 DURATEX ON      NM 0,786             0,95 40,73 FIBRIA 28.992.939.372 8.908.022.052

ECOR3 ECORODOVIAS ON      NM 0,665             6,92 51,30 CPFL ENERGIA 27.992.655.515 8.600.686.857

ELET3 ELETROBRAS ON      N1 1,680             11,59 -3,33 LOJAS AMERIC 26.313.061.952 8.084.635.128

ELET6 ELETROBRAS PNB     N1 1,638             11,68 4,43 LOJAS RENNER 24.583.757.073 7.553.309.698

ELPL4 ELETROPAULO PN      N2 0,445             16,34 31,81 ENGIE BRASIL 23.368.170.474 7.179.823.171

EMBR3 EMBRAER ON      NM 3,328             -12,41 -0,85 KLABIN S/A 19.608.629.952 6.024.711.940

ENBR3 ENERGIAS BR ON      NM 1,194             -4,89 7,46 NATURA 13.355.480.006 4.103.444.252

EGIE3 ENGIE BRASIL ON      NM 2,024             -1,24 8,60 EMBRAER 11.603.087.239 3.565.025.114

FIBR3 FIBRIA ON      NM 3,480             22,15 68,16 CEMIG 11.066.483.494 3.400.154.698

FLRY3 FLEURY ON      NM 2,565             -2,00 64,69 B2W DIGITAL 9.628.383.985 2.958.301.528

ITSA4 ITAUSA PN      N1 1,700             -4,99 30,67 FLEURY 9.106.216.105 2.797.866.502

ITUB3 ITAUUNIBANCO ON      N1 0,506             0,09 32,35 ENERGIAS BR 8.738.645.674 2.684.931.230

ITUB4 ITAUUNIBANCO PN      N1 5,461             -2,97 27,84 SUL AMERICA 7.067.180.680 2.171.376.987

KLBN11 KLABIN S/A UNT     N2 2,871             3,00 9,34 ECORODOVIAS 6.816.128.776 2.094.241.797

LIGT3 LIGHT S/A ON      NM 0,495             -6,88 5,30 DURATEX 6.613.459.830 2.031.972.172

LAME3 LOJAS AMERIC ON      N1 0,814             -8,91 14,95 COPEL 6.329.588.730 1.944.753.351

LAME4 LOJAS AMERIC PN      N1 3,390             -8,68 3,54 MRV 5.618.367.003 1.726.231.912

LREN3 LOJAS RENNER ON      NM 7,270             -4,38 65,40 AES TIETE E 5.123.541.486 1.574.197.771

MRVE3 MRV ON      NM 1,070             3,92 1,85 LIGHT S/A 3.727.914.617 1.145.394.235

NATU3 NATURA ON      NM 1,547             -8,07 20,84 ELETROPAULO 2.486.730.161 764.042.818

SANB11 SANTANDER BR UNT 0,458             -0,74 35,22 CELESC 838.610.148 257.661.274

SULA11 SUL AMERICA UNT     N2 1,473             0,22 16,64

VIVT4 TELEF BRASIL PN 6,160             0,37 19,47 TOTAL = 34 1.364.608.011.533 419.273.054.823

TIMP3 TIM PART S/A ON      NM 2,841             5,02 55,84

WEGE3 WEG ON      NM 3,520             -0,33 39,37

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE 0,21 19,18 8,93 187,23

IBOVESPA 0,02 23,38 14,45 132,82

IGC -0,94 26,76 17,84 228,97

IBRX 50 -0,01 23,37 14,25 169,62

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR October 01, 2017 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

ELET3 65,644              TIET11 1,172          -9,19 (0,108) CMIG4 1,865                    % OF HEAVIEST WEIGHTED 10,33                    

BTOW3 56,144              BTOW3 1,026          0,43 0,004 BBAS3 1,859                    % OF LIGHTEST WEIGHTED 0,13                      

ELET6 54,146              BBDC3 1,081          -1,81 (0,020) ELET3 1,814                    % OF 5 LARGEST 36,38                    

LIGT3 50,476              BBDC4 4,177          -1,01 (0,042) CPLE6 1,577                    % OF 10 LARGEST 57,19                    

CMIG4 48,846              BBAS3 1,739          -1,32 (0,023) BTOW3 1,558                    

BBAS3 42,261              BRKM5 3,299          23,40 0,772 ELET6 1,518                    

ELPL4 42,238              BRFS3 10,722        -3,11 (0,333) LAME4 1,475                    AVERAGE PERFORMANCE FOR THE

CPLE6 40,893              CCRO3 5,806          5,20 0,302 CCRO3 1,473                    % PER SECTOR MONTH

DTEX3 40,324              CLSC4 0,135          -5,91 (0,008) ECOR3 1,409                    Food -3,11

ECOR3 39,723              CMIG4 1,832          -0,07 (0,001) LIGT3 1,377                    Construction and engineering -8,07

FIBR3 39,721              CIEL3 7,214          1,82 0,131 SANB11 1,371                    Trading -5,39

NATU3 37,835              CPLE6 0,787          -11,48 (0,090) BBDC4 1,358                    Electricity 0,09

LAME4 36,187              CPFE3 3,467          1,03 0,036 NATU3 1,343                    Financial intermediaries -1,15

CLSC4 35,502              DTEX3 0,757          0,95 0,007 BBDC3 1,319                    Wood and paper 8,70

SANB11 35,381              ECOR3 0,624          6,92 0,043 ITUB4 1,252                    Machinery and equipment -0,33

CCRO3 35,240              ELET3 1,470          11,59 0,170 LREN3 1,224                    Transport equipment  -12,41

BRKM5 34,618              ELET6 1,414          11,68 0,165 ITSA4 1,176                    Insurance 0,22

FLRY3 30,643              ELPL4 0,390          16,34 0,064 DTEX3 1,166                    Personal hygiene and cleaning products -0,74

CIEL3 30,116              EMBR3 3,855          -12,41 (0,478) ELPL4 1,137                    Chemicals 23,40

LREN3 30,042              ENBR3 1,233          -4,89 (0,060) BRFS3 1,063                    Pharmaceutical/Medical Products -2,00

BBDC4 30,021              EGIE3 2,038          -1,24 (0,025) ITUB3 1,042                    Diversified Financial Services 1,82

EMBR3 29,847              FIBR3 2,890          22,15 0,640 LAME3 1,008                    Wireless Communications 0,37

BRFS3 29,822              FLRY3 2,654          -2,00 (0,053) MRVE3 0,950                    Mobile Communications 5,02

KLBN11 29,413              ITSA4 1,730          -4,99 (0,086) WEGE3 0,934                    Transportation 6,06

MRVE3 29,358              ITUB3 0,496          0,09 0,000 ENBR3 0,915                    

BBDC3 29,103              ITUB4 5,493          -2,97 (0,163) CIEL3 0,839                    

SULA11 28,994              KLBN11 2,770          3,00 0,083 TIMP3 0,806                    

LAME3 27,345              LIGT3 0,529          -6,88 (0,036) VIVT4 0,782                     

WEGE3 27,096              LAME3 0,892          -8,91 (0,079) TIET11 0,744                    

ITUB4 27,022              LAME4 3,785          -8,68 (0,328) CLSC4 0,724                    

ENBR3 25,435              LREN3 7,454          -4,38 (0,327) EGIE3 0,698                    

ITSA4 25,404              MRVE3 1,144          -8,07 (0,092) BRKM5 0,593                    

TIET11 25,219              NATU3 1,579          -0,74 (0,012) FLRY3 0,556                    

ITUB3 24,301              SANB11 0,429          3,92 0,017 SULA11 0,550                    

TIMP3 23,831              SULA11 1,465          0,22 0,003 KLBN11 0,444                    

VIVT4 19,730              VIVT4 6,136          0,37 0,023 EMBR3 0,323                    

EGIE3 18,823              TIMP3 2,743          5,02 0,138 CPFE3 0,112                    

CPFE3 4,470                 WEGE3 3,573          -0,33 (0,012) FIBR3 (0,362)                   
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