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Fluctuation % over the period
ISE = + 146,3%

IBOVESPA = + 102,6%
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TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

Feb/2017 

 YEAR

2017 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT     N2 0,908             10,52 14,79 ITAUUNIBANCO 246.664.014.977 79.587.008.349

BTOW3 B2W DIGITAL ON      NM 0,515             2,50 20,59 BRADESCO 183.407.697.085 59.177.135.832

BBDC3 BRADESCO ON      N1 1,143             1,57 12,08 SANTANDER BR 131.225.042.174 42.340.219.461

BBDC4 BRADESCO PN      N1 4,296             2,25 15,36 BRASIL 94.845.303.362 30.602.169.316

BBAS3 BRASIL ON      NM 1,956             6,40 17,84 ITAUSA 74.627.159.759 24.078.714.471

BRKM5 BRASKEM PNA     N1 2,900             -0,65 -5,61 TELEF BRASIL 72.797.007.739 23.488.209.512

BRFS3 BRF SA ON      NM 10,615           -8,64 -15,81 CIELO 61.762.262.391 19.927.810.277

CCRO3 CCR SA ON      NM 6,843             16,63 13,35 CCR SA 36.541.800.000 11.790.339.754

CLSC4 CELESC PN      N2 0,141             7,98 24,29 BRF SA 33.002.663.253 10.648.424.887

CMIG4 CEMIG PN      N1 2,765             16,96 38,65 ELETROBRAS 29.894.364.807 9.645.521.507

CIEL3 CIELO ON      NM 8,589             2,98 -1,86 WEG 27.411.715.230 8.844.485.926

CPLE6 COPEL PNB     N1 1,063             4,82 23,17 CPFL ENERGIA 25.997.542.613 8.388.198.178

CPFE3 CPFL ENERGIA ON      NM 2,589             0,83 2,19 BRASKEM 25.185.355.391 8.126.143.126

DTEX3 DURATEX ON  ED  NM 0,777             12,05 24,24 ENGIE BRASIL 24.138.406.260 7.788.341.322

ECOR3 ECORODOVIAS ON      NM 0,620             7,74 11,53 TIM PART S/A 23.629.276.995 7.624.068.982

ELET3 ELETROBRAS ON      N1 1,750             3,17 -5,79 LOJAS AMERIC 21.827.829.590 7.042.825.667

ELET6 ELETROBRAS PNB     N1 1,754             -0,45 -4,98 LOJAS RENNER 16.442.717.191 5.305.300.291

ELPL4 ELETROPAULO PN      N2 0,363             6,28 10,98 KLABIN S/A 16.355.281.463 5.277.088.847

EMBR3 EMBRAER ON      NM 4,464             -0,39 12,06 FIBRIA 14.723.582.891 4.750.615.588

ENBR3 ENERGIAS BR ON      NM 0,997             -2,28 2,46 CEMIG 14.689.857.876 4.739.734.093

EGIE3 ENGIE BRASIL ON      NM 2,353             3,30 5,66 EMBRAER 13.276.538.239 4.283.721.563

FIBR3 FIBRIA ON      NM 2,068             -9,50 -16,65 NATURA 11.048.349.944 3.564.788.805

FLRY3 FLEURY ON      NM 2,270             14,06 21,51 ENERGIAS BR 8.332.055.910 2.688.367.021

ITSA4 ITAUSA PN  EJS N1 1,869             10,42 23,76 COPEL 8.057.586.565 2.599.808.526

ITUB3 ITAUUNIBANCO ON  EJ  N1 0,536             10,99 19,01 FLEURY 6.806.227.215 2.196.053.049

ITUB4 ITAUUNIBANCO PN  EJ  N1 6,086             20,29 20,29 SUL AMERICA 6.617.076.857 2.135.023.024

KLBN11 KLABIN S/A UNT     N2 2,332             -11,71 -11,71 MRV 6.342.314.688 2.046.370.047

LIGT3 LIGHT S/A ON      NM 0,680             28,57 28,57 AES TIETE E 6.295.631.718 2.031.307.624

LAME3 LOJAS AMERIC ON 0,862             7,64 7,64 DURATEX 5.838.661.188 1.883.864.482

LAME4 LOJAS AMERIC PN 2,919             -3,41 -3,41 ECORODOVIAS 5.134.444.545 1.656.646.515

LREN3 LOJAS RENNER ON      NM 5,506             10,27 10,27 LIGHT S/A 4.551.808.219 1.468.656.864

MRVE3 MRV ON      NM 1,337             20,81 20,81 B2W DIGITAL 4.212.301.763 1.359.113.917

NATU3 NATURA ON      NM 1,495             30,53 30,53 ELETROPAULO 3.026.693.108 976.573.132

SANB11 SANTANDER BR UNT 0,639             11,29 11,29 CELESC 796.724.981 257.066.105

SULA11 SUL AMERICA UNT     N2 1,585             7,89 7,89

VIVT4 TELEF BRASIL PN 6,462             4,90 4,90 TOTAL = 34 1.265.505.295.987 408.319.716.061

TIMP3 TIM PART S/A ON      NM 2,675             24,65 24,65

WEGE3 WEG ON      NM 3,281             9,55 9,55

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE 2,87 5,14 22,37 153,39

IBOVESPA 3,08 10,68 55,77 108,86

IGC 3,65 10,91 43,23 187,83

IBRX 50 2,84 10,17 52,54 140,77

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

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

BTOW3 58,613              TIET11 0,857          10,52 0,090 BBAS3 1,949                    % OF HEAVIEST WEIGHTED 10,62                    

BBAS3 55,268              BTOW3 0,524          2,50 0,013 CMIG4 1,737                    % OF LIGHTEST WEIGHTED 0,14                      

ELPL4 52,769              BBDC3 1,174          1,57 0,018 CPLE6 1,628                    % OF 5 LARGEST 38,60                    

CMIG4 51,990              BBDC4 4,386          2,25 0,099 BBDC4 1,509                    % OF 10 LARGEST 59,06                    

ELET3 50,268              BBAS3 1,918          6,40 0,123 ITUB4 1,413                    

LIGT3 48,383              BRKM5 3,046          -0,65 (0,020) ECOR3 1,412                    

FIBR3 46,002              BRFS3 12,125        -8,64 (1,047) ELPL4 1,356                    AVERAGE PERFORMANCE FOR THE

CPLE6 44,899              CCRO3 4,726          16,63 0,786 ITSA4 1,333                    % PER SECTOR MONTH

DTEX3 43,931              CLSC4 0,136          7,98 0,011 SANB11 1,317                    Food -8,64

BRKM5 42,736              CMIG4 2,467          16,96 0,418 LIGT3 1,316                    Construction and engineering 30,53

NATU3 41,997              CIEL3 8,704          2,98 0,260 BBDC3 1,308                    Trading 4,25

ELET6 40,934              CPLE6 1,058          4,82 0,051 CCRO3 1,302                    Electricity 7,25

ECOR3 39,857              CPFE3 2,680          0,83 0,022 LAME4 1,299                    Financial intermediaries 10,39

SULA11 39,680              DTEX3 0,725          12,05 0,087 DTEX3 1,280                    Wood and paper -3,05

EMBR3 39,328              ECOR3 0,600          7,74 0,046 ELET3 1,267                    Machinery and equipment 9,55

LAME4 39,112              ELET3 1,770          3,17 0,056 NATU3 1,263                    Transport equipment  -0,39

BBDC4 37,605              ELET6 1,839          -0,45 (0,008) BTOW3 1,245                    Insurance 7,89

CCRO3 36,801              ELPL4 0,356          6,28 0,022 ITUB3 1,202                    Personal hygiene and cleaning products 11,29

SANB11 34,516              EMBR3 4,676          -0,39 (0,018) LREN3 1,174                    Chemicals -0,65

ITUB4 34,210              ENBR3 1,065          -2,28 (0,024) TIMP3 1,068                    Pharmaceutical/Medical Products 14,06

CLSC4 33,863              EGIE3 2,377          3,30 0,078 BRFS3 0,998                    Diversified Financial Services 2,98

KLBN11 33,444              FIBR3 2,385          -9,50 (0,227) ELET6 0,984                    Wireless Communications 4,90

ITSA4 32,636              FLRY3 2,077          14,06 0,292 WEGE3 0,972                    Mobile Communications 24,65

TIMP3 32,364              ITSA4 1,774          10,42 0,185 CIEL3 0,952                    Transportation 12,19

BBDC3 32,169              ITUB3 0,514          10,99 0,056 BRKM5 0,859                    

ITUB3 31,563              ITUB4 5,906          20,29 1,198 VIVT4 0,859                    

CIEL3 31,250              KLBN11 2,550          -11,71 (0,299) SULA11 0,844                    

LREN3 31,202              LIGT3 0,626          28,57 0,179 LAME3 0,840                     

FLRY3 30,309              LAME3 0,883          7,64 0,067 EGIE3 0,756                    

LAME3 29,592              LAME4 3,107          -3,41 (0,106) MRVE3 0,752                    

WEGE3 29,416              LREN3 5,370          10,27 0,552 TIET11 0,651                    

MRVE3 28,575              MRVE3 1,247          30,53 0,381 ENBR3 0,646                    

BRFS3 28,190              NATU3 1,539          11,29 0,174 CPFE3 0,628                    

TIET11 27,787              SANB11 0,607          20,81 0,126 CLSC4 0,608                    

VIVT4 25,096              SULA11 1,583          7,89 0,125 KLBN11 0,504                    

ENBR3 23,474              VIVT4 6,855          4,90 0,336 FLRY3 0,320                    

CPFE3 21,986              TIMP3 2,559          24,65 0,631 EMBR3 0,236                    

EGIE3 20,500              WEGE3 3,208          9,55 0,306 FIBR3 (0,329)                   
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