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ISE = + 141,0%

IBOVESPA = + 88,7%

296

148

138

98
94

7672 72
67

62

49
42 42 40 38 38 38

33
29

23 21 17 17 17 14
6 6 4 1

0 0
6

11 13
22

33 37
47(60,00)

(40,00)

(20,00)

0,00

20,00

40,00

60,00

80,00

100,00

120,00

140,00

160,00

180,00

200,00

220,00

240,00

260,00

280,00

300,00

320,00

E
L
E

T
3

E
L
E

T
6

F
L
R

Y
3

B
B

A
S

3

S
A

N
B

1
1

L
IG

T
3

B
B

D
C

4

C
P

F
E

3

E
C

O
R

3

B
B

D
C

3

IT
U

B
4

IT
U

B
3

IT
S

A
4

C
M

IG
4

E
L
P

L
4

L
R

E
N

3

B
R

K
M

5

C
C

R
O

3

V
IV

T
4

E
N

B
R

3

L
A

M
E

3

T
IM

P
3

D
T

E
X

3

C
P

L
E

6

T
IE

T
1

1

W
E

G
E

3

L
A

M
E

4

C
E

S
P

6

C
IE

L
3

N
A

T
U

3

S
U

L
A

1
1

E
V

E
N

3

B
R

F
S

3

E
G

IE
3

K
L
B

N
1

1

B
T

O
W

3

F
IB

R
3

E
M

B
R

3

SHARE PERFORMANCE
PAST 12 MONTHS 
(Jan to Dec/2016)

0%

20%

40%

60%

80%

100%

120%

D
e

c
-0

5

M
a
r-

0
6

J
u

n
-0

6

S
e
p

-0
6

D
e

c
-0

6

M
a
r-

0
7

J
u

n
-0

7

S
e
p

-0
7

D
e

c
-0

7

M
a
r-

0
8

J
u

n
-0

8

S
e
p

-0
8

D
e

c
-0

8

M
a
r-

0
9

J
u

n
-0

9

S
e
p

-0
9

D
e

c
-0

9

M
a
r-

1
0

J
u

n
-1

0

S
e
p

-1
0

D
e

c
-1

0

M
a
r-

1
1

J
u

n
-1

1

S
e
p

-1
1

D
e

c
-1

1

M
a
r-

1
2

J
u

n
-1

2

S
e
p

-1
2

D
e

c
-1

2

M
a
r-

1
3

J
u

n
-1

3

S
e
p

-1
3

D
e

c
-1

3

M
a
r-

1
4

J
u

n
-1

4

S
e
p

-1
4

D
e

c
-1

4

M
a
r-

1
5

J
u

n
-1

5

S
e
p

-1
5

D
e

c
-1

5

M
a
r-

1
6

J
u

n
-1

6

S
e
p

-1
6

D
e

c
-1

6

P
O

IN
T

S

ISE x IBOVESPA
1,000 points = November 30, 2005

ISE Bulletin
December 2016



THEORETICAL PORTFOLIO OF December 29, 2016            PERFORMANCE MARKET CAPITALIZATION - December 29, 2106

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

Dec, 2016 

 YEAR

2016 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT N2 0,781             -3,85 14,47 ITAUUNIBANCO 209.906.895.095 64.406.399.035

BTOW3 B2W DIGITAL ON NM 0,453             -9,97 -33,03 BRADESCO 161.443.202.370 49.536.130.333

BBDC3 BRADESCO ON EJ N1 1,189             0,87 62,37 SANTANDER BR 111.861.515.638 34.322.823.982

BBDC4 BRADESCO PN EJ N1 4,344             -1,60 72,43 BRASIL 80.489.564.092 24.696.868.489

BBAS3 BRASIL ON NM 1,934             -1,19 98,04 TELEF BRASIL 70.148.387.819 21.523.852.542

BRKM5 BRASKEM PNA N1 3,271             24,55 37,82 CIELO 63.143.310.047 19.374.462.289

BRFS3 BRF SA ON NM 13,422           -6,58 -10,79 ITAUSA 60.807.558.363 18.657.776.185

CCRO3 CCR SA ON NM 4,961             8,50 33,19 BRF SA 39.201.834.120 12.028.423.221

CMIG4 CEMIG PN EJ N1 1,971             1,10 40,29 ELETROBRAS 31.671.745.015 9.717.942.075

CESP6 CESP PNB N1 0,757             3,06 3,80 CCR SA 28.178.771.712 8.646.181.986

CIEL3 CIELO ON NM 9,348             -6,16 1,24 CPFL ENERGIA 25.661.630.747 7.873.839.633

CPLE6 COPEL PNB N1 0,852             -5,49 17,09 BRASKEM 25.388.601.744 7.790.065.277

CPFE3 CPFL ENERGIA ON NM 2,525             2,23 72,03 WEG 25.022.472.678 7.677.724.733

DTEX3 DURATEX ON NM 0,667             -0,73 17,10 ENGIE BRASIL 22.845.976.720 7.009.903.568

ECOR3 ECORODOVIAS ON NM 0,592             4,30 66,65 LOJAS AMERIC 21.871.274.111 6.710.832.472

ELET3 ELETROBRAS ON N1 1,835             -11,07 296,01 KLABIN S/A 19.425.724.602 5.960.456.753

ELET6 ELETROBRAS PNB N1 1,824             -8,61 147,99 TIM PART S/A 18.956.684.311 5.816.539.631

ELPL4 ELETROPAULO PN N2 0,323             28,88 38,35 FIBRIA 17.664.975.861 5.420.200.626

EMBR3 EMBRAER ON NM 4,240             -3,44 -46,76 LOJAS RENNER 14.911.066.823 4.575.209.973

ENBR3 ENERGIAS BR ON NM 0,961             -2,24 22,64 EMBRAER 11.847.440.704 3.635.187.845

EGIE3 ENGIE BRASIL ON NM 2,200             -2,37 -12,65 NATURA 9.927.127.857 3.045.972.157

EVEN3 EVEN ON NM 0,277             -7,04 -6,06 CEMIG 9.777.199.153 2.999.969.057

FIBR3 FIBRIA ON NM 2,642             2,84 -37,46 ENERGIAS BR 8.131.795.280 2.495.104.562

FLRY3 FLEURY ON NM 1,980             -3,80 137,80 COPEL 6.286.353.718 1.928.861.869

ITSA4 ITAUSA PN EJ N1 1,767             -0,76 42,04 SUL AMERICA 6.133.232.958 1.881.879.340

ITUB3 ITAUUNIBANCO ON EJ N1 0,535             -0,50 42,28 FLEURY 5.601.154.206 1.718.619.928

ITUB4 ITAUUNIBANCO PN EJ N1 5,985             -3,18 48,96 AES TIETE E 5.524.817.788 1.695.197.382

KLBN11 KLABIN S/A UNT N2 2,838             4,42 -22,28 DURATEX 4.704.134.607 1.443.384.556

LIGT3 LIGHT S/A ON NM 0,523             15,89 76,19 ECORODOVIAS 4.603.680.419 1.412.561.879

LAME3 LOJAS AMERIC ON 0,854             -3,26 20,96 CESP 4.352.923.884 1.335.621.455

LAME4 LOJAS AMERIC PN 3,130             3,79 5,71 LIGHT S/A 3.540.295.282 1.086.280.041

LREN3 LOJAS RENNER ON NM 5,308             4,87 94,25 B2W DIGITAL 3.493.128.292 1.071.807.644

NATU3 NATURA ON EJ NM 1,429             3,35 38,11 ELETROPAULO 2.652.400.614 813.844.501

SANB11 SANTANDER BR UNT 0,640             -11,66 -0,44 EVEN 832.500.000 255.438.618

SULA11 SUL AMERICA UNT EJ N2 1,563             -2,74 -0,47

VIVT4 TELEF BRASIL PN 6,604             -2,39 28,53 TOTAL = 34 1.136.009.376.628 348.565.363.637

TIMP3 TIM PART S/A ON NM 2,284             -5,66 17,19

WEGE3 WEG ON EJ NM 3,188             0,01 6,06

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE -1,45 13,79 13,79 141,01

IBOVESPA -2,71 38,93 38,93 88,70

IGC -1,39 28,90 28,90 159,51

IBRX 50 -2,81 36,82 36,82 118,55

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR December 01, 2016 OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

CMIG4 61,978              TIET11 0,805          -3,85 (0,031) CMIG4 1,816                    % OF HEAVIEST WEIGHTED 13,42                    

BTOW3 60,855              BTOW3 0,493          -9,97 (0,049) BBAS3 1,762                    % OF LIGHTEST WEIGHTED 0,28                      

ELPL4 58,304              BBDC3 1,166          0,87 0,010 CPLE6 1,618                    % OF 5 LARGEST 40,67                    

BBAS3 56,729              BBDC4 4,371          -1,60 (0,070) BBDC4 1,392                    % OF 10 LARGEST 60,67                    

LIGT3 55,746              BBAS3 1,925          -1,19 (0,023) LIGT3 1,351                    

ELET3 52,325              BRKM5 2,576          24,55 0,632 ELPL4 1,338                    

CPLE6 48,671              BRFS3 14,094        -6,58 (0,928) ITUB4 1,325                    AVERAGE PERFORMANCE FOR THE

FIBR3 47,795              CCRO3 4,485          8,50 0,381 ECOR3 1,320                    % PER SECTOR MONTH

BRKM5 44,082              CMIG4 1,981          1,10 0,022 CCRO3 1,278                    Food -6,58

ECOR3 43,428              CESP6 0,721          3,06 0,022 ELET3 1,249                    Construction and engineering -7,04

CESP6 43,384              CIEL3 9,771          -6,16 (0,602) BBDC3 1,233                    Trading -1,52

ELET6 42,922              CPLE6 0,884          -5,49 (0,049) ITSA4 1,227                    Electricity 1,59

NATU3 42,397              CPFE3 2,423          2,23 0,054 LAME4 1,217                    Financial intermediaries -0,21

DTEX3 41,619              DTEX3 0,659          -0,73 (0,005) SANB11 1,213                    Wood and paper 2,18

EMBR3 41,038              ECOR3 0,556          4,30 0,024 TIMP3 1,136                    Machinery and equipment 0,01

SULA11 39,957              ELET3 2,025          -11,07 (0,224) DTEX3 1,123                    Transport equipment  -3,44

LAME4 39,802              ELET6 1,958          -8,61 (0,169) LREN3 1,121                    Insurance -2,74

BBDC4 39,122              ELPL4 0,246          28,88 0,071 ITUB3 1,106                    Personal hygiene and cleaning products -11,66

CCRO3 38,726              EMBR3 4,307          -3,44 (0,148) NATU3 1,097                    Chemicals 24,55

TIMP3 37,048              ENBR3 0,998          -2,24 (0,022) BTOW3 1,076                    Pharmaceutical/Medical Products -3,80

ITUB4 36,163              EGIE3 2,211          -2,37 (0,052) CIEL3 1,001                    Diversified Financial Services -6,16

EVEN3 36,029              EVEN3 0,292          -7,04 (0,021) WEGE3 0,985                    Wireless Communications -2,39

SANB11 34,952              FIBR3 2,519          2,84 0,071 BRFS3 0,976                    Mobile Communications -5,66

KLBN11 34,509              FLRY3 2,128          -3,80 (0,081) CESP6 0,962                    Transportation 6,40

ITSA4 34,332              ITSA4 1,799          -0,76 (0,014) ELET6 0,960                    

BBDC3 34,266              ITUB3 0,535          -0,50 (0,003) LAME3 0,938                    

CIEL3 34,099              ITUB4 6,141          -3,18 (0,195) VIVT4 0,899                    

LAME3 33,320              KLBN11 2,666          4,42 0,118 SULA11 0,869                     

LREN3 33,306              LIGT3 0,442          15,89 0,070 EVEN3 0,851                    

ITUB3 33,261              LAME3 0,866          -3,26 (0,028) BRKM5 0,784                    

WEGE3 32,833              LAME4 2,959          3,79 0,112 CPFE3 0,780                    

FLRY3 30,905              LREN3 5,052          3,35 0,169 ENBR3 0,731                    

BRFS3 29,842              NATU3 1,595          -11,66 (0,186) EGIE3 0,727                    

TIET11 28,961              SANB11 0,598          4,87 0,029 TIET11 0,584                    

VIVT4 27,842              SULA11 1,599          -2,74 (0,044) KLBN11 0,554                    

ENBR3 27,681              VIVT4 6,637          -2,39 (0,159) EMBR3 0,454                    

CPFE3 26,960              TIMP3 2,375          -5,66 (0,134) FLRY3 0,368                    

EGIE3 21,861              WEGE3 3,142          0,01 0,000 FIBR3 (0,029)                   
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