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Fluctuation % over the period
ISE = + 180,71%

IBOVESPA = + 148,21%
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THEORETICAL PORTFOLIO OF July 31, 2018 PERFORMANCE MARKET CAPITALIZATION - July 31, 2018

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

Jul/2018 

 YEAR

2018 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT      N2 1,285             4,87 -18,44 ITAUUNIBANCO 277.596.425.910 73.929.112.869

BTOW3 B2W DIGITAL ON       NM 1,705             4,65 37,32 BRADESCO 196.253.455.199 52.265.960.531

BBDC3 BRADESCO ON       N1 0,975             15,12 -3,45 SANTANDER BR 136.476.732.992 36.346.302.962

BBDC4 BRADESCO PN       N1 4,005             14,25 0,15 BRASIL 93.126.053.150 24.801.207.263

BBAS3 BRASIL ON       NM 1,607             13,44 3,66 ITAUSA 88.774.082.099 23.642.196.090

BRKM5 BRASKEM PNA      N1 6,017             7,78 33,12 TELEF BRASIL 67.442.519.063 17.961.202.446

CCRO3 CCR SA ON       NM 5,099             4,05 -33,72 BRASKEM 42.828.937.008 11.406.145.838

CLSC4 CELESC PN       N2 0,282             3,51 10,75 FIBRIA 40.991.163.804 10.916.712.510

CMIG4 CEMIG PN       N1 2,926             12,74 27,33 CIELO 38.986.296.125 10.382.778.802

CIEL3 CIELO ON       NM 7,589             -12,62 -37,56 WEG 38.846.178.071 10.345.462.748

CPLE6 COPEL PNB      N1 0,908             -6,48 -14,53 TIM PART S/A 30.020.802.740 7.995.100.466

CPFE3 CPFL ENERGIA ON       NM 0,500             0,37 13,68 LOJAS AMERIC 26.580.062.609 7.078.767.107

DTEX3 DURATEX ON       NM 1,176             17,01 10,65 KLABIN S/A 25.413.651.708 6.768.130.099

ECOR3 ECORODOVIAS ON       NM 0,639             5,41 -34,12 ENGIE BRASIL 24.406.030.559 6.499.781.768

ELPL3 ELETROPAULO ON       NM 0,513             -30,75 77,98 CPFL ENERGIA 22.139.645.726 5.896.201.157

ENBR3 ENERGIAS BR ON       NM 1,726             -1,59 1,15 LOJAS RENNER 22.130.922.425 5.893.877.979

EGIE3 ENGIE BRASIL ON       NM 3,229             9,23 8,12 CCR SA 21.270.600.000 5.664.758.049

FIBR3 FIBRIA ON       NM 7,244             1,97 55,69 B2W DIGITAL 12.772.321.620 3.401.507.795

FLRY3 FLEURY ON       NM 3,551             3,52 -5,03 NATURA 12.549.062.582 3.342.049.744

ITSA4 ITAUSA PN       N1 1,938             13,51 12,06 CEMIG 11.517.919.693 3.067.437.134

ITUB3 ITAUUNIBANCO ON       N1 0,448             11,47 11,45 FLEURY 8.633.247.817 2.299.195.136

ITUB4 ITAUUNIBANCO PN       N1 5,878             11,59 10,26 ENERGIAS BR 8.283.507.878 2.206.052.858

KLBN11 KLABIN S/A UNT      N2 5,082             3,06 16,63 DURATEX 7.042.366.220 1.875.513.654

LIGT3 LIGHT S/A ON       NM 0,539             16,27 -20,98 MRV 5.867.085.226 1.562.514.375

LAME3 LOJAS AMERIC ON       N1 0,958             5,79 4,87 COPEL 5.394.692.243 1.436.707.301

LAME4 LOJAS AMERIC PN       N1 4,413             8,82 6,81 ELETROPAULO 4.869.707.112 1.296.893.955

LREN3 LOJAS RENNER ON       NM 7,874             5,14 -12,28 ECORODOVIAS 4.357.852.824 1.160.577.598

MRVE3 MRV ON       NM 1,656             9,72 -7,68 AES TIETE E 3.934.180.855 1.047.745.840

NATU3 NATURA ON       NM 2,158             -3,87 -11,13 LIGHT S/A 2.667.457.505 710.393.753

SANB11 SANTANDER BR UNT 0,549             25,17 19,74 CELESC 1.114.571.229 296.831.135

VIVT4 TELEF BRASIL PN 7,319             -9,82 -12,80 TOTAL = 30 1.282.287.531.992 341.497.118.962

TIMP3 TIM PART S/A ON   EJ  NM 4,335             -5,31 -3,92

WEGE3 WEG ON   ED  NM 5,877             14,65 1,01

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE 3,26 -0,98 8,82 180,17

IBOVESPA 8,88 3,69 20,18 148,21

IGC 7,90 -1,14 12,74 233,29

IBRX 50 8,91 3,84 20,17 187,79

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR July 02, 2018 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

ELPL3 62,788              TIET11 1,283          4,87 0,062 BTOW3 1,688                    % OF HEAVIEST WEIGHTED 7,87                      

BTOW3 54,373              BTOW3 1,680          4,65 0,078 BBAS3 1,617                    % OF LIGHTEST WEIGHTED 0,28                      

LIGT3 48,762              BBDC3 0,870          15,12 0,132 ITSA4 1,564                    % OF 5 LARGEST 36,04                    

DTEX3 41,073              BBDC4 3,598          14,25 0,513 BBDC3 1,504                    % OF 10 LARGEST 62,39                    

ECOR3 40,880              BBAS3 1,464          13,44 0,197 ITUB4 1,449                    

BRKM5 40,876              BRKM5 5,994          7,78 0,466 BBDC4 1,448                    

BBAS3 39,457              CCRO3 5,039          4,05 0,204 LAME4 1,447                    

ENBR3 37,957              CLSC4 0,291          3,51 0,010 CMIG4 1,431                    AVERAGE PERFORMANCE FOR THE

CMIG4 37,583              CMIG4 2,728          12,74 0,348 SANB11 1,406                    % PER SECTOR MONTH

NATU3 37,378              CIEL3 8,199          -12,62 (1,035) LAME3 1,313                    Construction 9,72

CIEL3 36,446              CPLE6 0,988          -6,48 (0,064) LREN3 1,269                    Trading 6,10

LAME4 34,333              CPFE3 0,516          0,37 0,002 ECOR3 1,258                    Electricity 0,91

CCRO3 34,200              DTEX3 1,056          17,01 0,180 DTEX3 1,246                    Financial intermediaries 14,94

BBDC3 33,686              ECOR3 0,615          5,41 0,033 TIMP3 1,209                    Wood and paper 7,35

SANB11 32,676              ELPL3 0,778          -30,75 (0,239) ITUB3 1,157                    Machinery and equipment 14,65

ITSA4 32,529              ENBR3 1,828          -1,59 (0,029) LIGT3 1,109                    Personal hygiene and cleaning products -3,87

TIMP3 32,257              EGIE3 3,115          9,23 0,288 CPLE6 1,085                    Chemicals 7,78

LAME3 32,101              FIBR3 7,434          1,97 0,146 ENBR3 1,049                    Pharmaceutical/Medical Products 3,52

FLRY3 31,876              FLRY3 3,624          3,52 0,127 WEGE3 1,032                    Diversified Financial Services -12,62

LREN3 31,700              ITSA4 1,715          13,51 0,232 FLRY3 1,015                    Telecommunications -7,57

BBDC4 30,756              ITUB3 0,408          11,47 0,047 MRVE3 1,007                    Transportation 4,73

CPLE6 30,502              ITUB4 5,278          11,59 0,612 BRKM5 0,967                    

FIBR3 30,187              KLBN11 5,170          3,06 0,158 CIEL3 0,961                    

ITUB4 29,783              LIGT3 0,490          16,27 0,080 NATU3 0,935                    

WEGE3 29,747              LAME3 0,940          5,79 0,054 CCRO3 0,895                     

MRVE3 29,503              LAME4 4,268          8,82 0,376 VIVT4 0,747                    

ITUB3 25,571              LREN3 7,754          5,14 0,399 ELPL3 0,723                    

CLSC4 25,506              MRVE3 1,545          9,72 0,150 EGIE3 0,634                    

TIET11 25,095              NATU3 2,327          -3,87 (0,090) TIET11 0,613                    

VIVT4 21,951              SANB11 0,455          25,17 0,115 CLSC4 0,537                    

KLBN11 21,914              VIVT4 8,436          -9,82 (0,829) CPFE3 0,527                    

CPFE3 20,186              TIMP3 4,755          -5,31 (0,253) KLBN11 0,407                    

EGIE3 19,469              WEGE3 5,359          14,65 0,785 FIBR3 (0,092)                   
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