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THEORETICAL PORTFOLIO OF August 31, 2017

TICKER

BBAS3
BBDC3
BBDC4
BRFS3
BRKMS
BTOW3
CCRO3
CIEL3
CLsC4
CMIG4
CPFE3
CPLE6
DTEX3
ECOR3
EGIE3
ELET3
ELET6
ELPL4
EMBR3
ENBR3
FIBR3
FLRY3
ITSA4
ITUB3
ITUB4
KLBN11
LAME3
LAME4
LIGT3
LREN3
MRVE3
NATU3
SANB11
SULA11
TIET11
TIMP3
VIVT4
WEGE3

NAME

BRASIL
BRADESCO
BRADESCO
BRF SA
BRASKEM

B2W DIGITAL
CCR SA

CIELO

CELESC
CEMIG

CPFL ENERGIA
COPEL
DURATEX
ECORODOVIAS
ENGIE BRASIL
ELETROBRAS
ELETROBRAS
ELETROPAULO
EMBRAER
ENERGIAS BR
FIBRIA

FLEURY
ITAUSA
ITAUUNIBANCO
ITAUUNIBANCO
KLABIN S/A
LOJAS AMERIC
LOJAS AMERIC
LIGHT S/IA
LOJAS RENNER
MRV

NATURA
SANTANDER BR
SUL AMERICA
AES TIETE E
TIM PART S/A
TELEF BRASIL
WEG

OVER THE PAST 12 MONTHS

TICKER

ELET3
ELET6
LIGT3
BTOW3
CMIG4
BBAS3
CPLE6
ELPL4
DTEX3
ECOR3
FIBR3
NATU3
CCRO3
LAME4
SANB11
BRKM5
CLSC4
EMBR3
FLRY3
BBDC4
LREN3
BBDC3
BRFS3
SULA11
KLBN11
CIEL3
MRVE3
ITUB4
WEGE3
LAME3
ITUB3
TIET11
ITSA4
ENBR3
TIMP3
VIVT4
EGIE3
CPFE3

VOLATILITY

65,611
53,131
51,898
51,039
49,680
43,802
41,495
40,822
40,397
39,822
39,259
37,197
36,128
35,489
35,453
34,039
33,362
31,394
31,064
30,932
29,531
29,508
29,316
29,258
28,617
28,213
27,826
27,637
26,507
26,385
26,215
25,760
25,606
24,413
24,195
22,204
18,442

5,286

TYPE

ON ERJNM
ON N1
PN N1
ON NM
PNA N1
ON NM
ON NM
ON NM
PN N2
PN N1
ON NM
PNB N1
ON NM
ON NM
ON NM
ON N1
PNB N1
PN N2
ON NM
ON NM
ON NM
ON NM
PN N1
ON N1
PN N1
UNT N2
ON

PN

ON NM
ON NM
ON NM
ON NM
UNT
UNT N2
UNT N2
ON NM
PN

ON NM

WEIGHTED
%

1,585
1,086
4,149
10,264
3,158
0,945
6,101
7,847
0,146
1,966
3,541
0,822
0,732
0,667
2,083
1,301
1,328
0,503
4,123
1,003
3,004
3,069
1,659
0,477
5,360
2,379
0,874
3,717
0,569
6,700
1,183
1,590
0,451
1,570
1,103
2,855
6,350
3,649

Corporate
Sustainability
Index
PERFORMANCE
MONTH YEAR
Aua/2017 2017
2,54 6,19
39,02 85,61
7,02 22,87
11,29 28,65
7,57 11,10
214 11,27
15,17 -11,88
2,22 10,64
12,33 42,23
1,64 11,65
-14,06 2,17
10,92 11,87
0,86 8,39
8,59 26,60
0,09 32,70
30,52 -22,75
23,16 -15,39
11,41 42,37
13,70 13,25
6,05 13,73
7,46 9,51
26,33 34,26
6,14 80,77
11,02 26,99
8,94 22,78
9,09 22,58
7,87 -0,96
-8,65 18,66
11,85 15,99
13,40 4,66
4,44 46,54
10,39 -0,57
-5,86 28,87
17,76 28,80
2,45 16,97
4,56 15,18
6,02 44,92
8,03 33,69

THEORETICAL PORTFOLIO FOR August 01, 2017 - OPENING

TICKER

TIET11
BTOW3
BBDC3
BBDC4
BBAS3
BRKM5
BRFS3
CCRO3
CLSC4
CMIG4
CIEL3
CPLE6
CPFE3
DTEX3
ECOR3
ELET3
ELET6
ELPL4
EMBR3
ENBR3
EGIE3
FIBR3
FLRY3
ITSA4
ITUB3
ITUB4
KLBN11
LIGT3
LAME3
LAME4
LREN3
MRVE3
NATU3
SANB11
SULA11
VIVT4
TIMP3
WEGE3

WEIGHTED  PERFORMANCE
% (A) (B)
1,258 2,54
0,722 39,02
1,077 7,02
3,958 11,29
1,572 7,57
3,281 2,14
9,457 15,17
6,333 2,22
0,138 12,33
2,121 -1,64
9,689 -14,06
0,786 10,92
3,725 0,86
0,715 8,59
0,707 0,09
1,058 30,52
1,144 23,16
0,479 11,41
3,848 13,70
1,004 6,05
2,143 7,46
2,523 26,33
3,085 6,14
1,597 11,02
0,470 8,94
5,259 9,09
2,360 7,87
0,661 -8,65
0,829 11,85
3,479 13,40
6,808 4,44
1,334 -5,86
1,433 17,76
0,435 10,39
1,626 2,45
6,444 4,56
2,858 6,02
3,584 8,03

CONTRIBUTION TO
INDEX (A*B)

0,032
0,282
0,076
0,447
0,119
0,070
1,434
0,141
0,017
(0,035)
(1,362)
0,086
0,032
0,061
0,001
0,323
0,265
0,055
0,627
0,061
0,160
0,664
0,189
0,176
0,042
0,478
0,186
(0,057)
0,098
0,466
0,302
(0,078)
0,255
0,045
0,040
0,294
0,172
0,288

The New Exchange

BM&FBOVESPA

MARKET CAPITALIZATION - August 31, 2017

COMPANY

ITAUUNIBANCO
BRADESCO
SANTANDER BR
BRASIL

TELEF BRASIL
ITAUSA

CIELO

CCR SA

BRF SA

WEG
BRASKEM
CPFL ENERGIA
TIM PART S/A
LOJAS AMERIC
ELETROBRAS
ENGIE BRASIL
FIBRIA

LOJAS RENNER
KLABIN S/A
EMBRAER
NATURA
CEMIG
FLEURY
ENERGIAS BR
B2W DIGITAL
SUL AMERICA
COPEL

MRV
ECORODOVIAS
DURATEX

AES TIETE E
LIGHT SIA
ELETROPAULO
CELESC

VARIACAO % NO MES
ISE 6,35
IBOVESPA 7,46
IGC 7,30
IBRX 50 7,28
OVER PAST 12 MONTHS
BETA N
KR RELATION TO
CMIG4 1,921
BBAS3 1,914
ELET3 1,807
CPLE6 1,629
CCRO3 1,518
ELET6 1,486
LIGT3 1,450
SANB11 1,415
LAME4 1,414
ECOR3 1,403
BBDC4 1,399
BTOW3 1,361
BBDC3 1,343
ITUB4 1,288
NATU3 1,275
LREN3 1,204
ITSA4 1171
DTEX3 1,162
ELPL4 1,150
ITUB3 1,127
BRFS3 0,994
LAME3 0,921
WEGE3 0,912
MRVE3 0,858
ENBR3 0,842
TIMP3 0,825
VIVT4 0,825
CIEL3 0,803
TIET11 0,750
EGIE3 0,725
CLSC4 0,717
BRKM5 0,659
FLRY3 0,615
SULA11 0,604
EMBR3 0,425
KLBN11 0,392
CPFE3 0,137
FIBR3 (0,422)

IN BRL

249.909.946.424
201.076.480.891
106.401.003.275

87.968.302.514
78.191.759.611
75.327.509.913
60.938.161.818
35.269.200.000
34.546.362.420
33.029.663.935
29.844.305.778
27.575.310.469
27.309.246.363
26.329.450.819
24.606.771.521
23.563.993.131
23.148.928.856
21.817.371.416
17.962.362.954
13.276.538.239
12.721.558.288
10.608.000.120
9.978.891.755
9.248.400.005
8.366.051.187
7.086.888.299
6.991.768.376
5.991.444.337
5.978.080.156
5.949.346.709
5.579.621.404
4.201.041.636
2.707.624.092
954.788.140

NO ANO
13,61
17,61
22,24
17,56

INUSD

79.409.598.178
63.892.625.239
33.809.222.229
27.952.178.995
24.845.654.606
23.935.531.096
19.363.274.703
11.206.888.882
10.977.205.179
10.495.269.910
9.483.113.272
8.762.133.542
8.677.590.913
8.366.258.085
7.818.871.825
7.487.526.018
7.355.638.161
6.932.531.987
5.707.592.054
4.218.657.888
4.042.311.426
3.370.722.290
3.170.821.313
2.938.705.476
2.658.336.623
2.251.878.968
2.221.654.341
1.903.798.525
1.899.552.018
1.890.421.883
1.772.940.613
1.334.892.961
860.355.277
303.386.654

411.317.141.130

12 MESES
9,68

22,34
2331
21,98

PORTFOLIO INFORMATION

% OF HEAVIEST WEIGHTED
% OF LIGHTEST WEIGHTED
% OF 5 LARGEST
% OF 10 LARGEST

AVERAGE PERFORMANCE
% PER SECTOR

Food
Construction and engineering
Trading
Electricity
Financial intermediaries
‘Wood and paper
Machinery and equipment
Transport equipment
Insurance
Personal hygiene and cleaning produ
Chemicals
Pharmaceutical/Medical Products
Diversified Financial Services
Wireless Communications
Mobile Communications
Transportation

ACH

173,81
121,94
217,22
156,93

ugust 31, 2017

10,26

0,15
37,26
58,26

FOR THE
MONTH
15,17
-5,86
17,18
8,63
9,33
14,26
8,03
13,70
2,45
17,76
2,14
6,14
-14,06
4,56
6,02
1,16




