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ISE Bulletin Corporate

February 2018 Sustainability BM&FBOVESPA
Index The New Exchange
THEORETICAL PORTFOLIO OF February 28, 2018 PERFORMANCE MARKET CAPITALIZATION - February 28, 2018
WEIGHTED MONTH YEAR
TICKER NAME = % Feb/2018 2018 COMPANY IN BRL IN USD
TIET11 AESTIETE E UNT N2 1,350 -9,05 -10,98 ITAUUNIBANCO 306.876.753.465 94.572.021.777
BTOW3 B2W DIGITAL ON NM 1,335 11,95 16,05 BRADESCO 230.918.759.700 71.163.598.169
BBDC3 BRADESCO ON N1 1,198 -6,32 14,97 SANTANDER BR 138.771.417.875 42.766.007.542
BBDC4 BRADESCO PN N1 4,608 -4,82 14,63 BRASIL 119.774.431.436 36.911.594.020
BBAS3 BRASIL ON NM 2,050 5,34 31,36 ITAUSA 100.936.402.123 31.106.167.254
BRKMS BRASKEM PNA N1 4,693 -6,01 8,33 TELEF BRASIL 80.772.261.179 24.892.064.834
CCRO3 CCR SA ON NM 5,449 -18,95 -21,36 CIELO 65.719.756.326 20.253.245.501
CLsc4 CELESC PN N2 0,233 -0,48 -0,85 BRASKEM 38.035.712.213 11.721.690.102
CMIG4 CEMIG PN N1 3,083 9,47 19,51 WEG 37.792.005.509 11.646.585.568
CIEL3 CIELO ON NM 10,308 -10,01 2,85 FIBRIA 34.161.149.619 10.527.643.261
CPLE6 COPEL PNB N1 0,993 3,43 5,26 TIM PART S/A 34.136.557.954 10.520.064.703
CPFE3 CPFL ENERGIA ON NM 0,494 12,21 24,39 CCRSA 25.654.000.000 7.905.944.713
DTEX3 DURATEX ON NM 1,222 11,67 23,80 ENGIE BRASIL 25.554.856.817 7.875.391.173
ECOR3 ECORODOVIAS ON NM 0,713 -11,76 -18,29 LOJAS AMERIC 24.869.667.010 7.664.232.183
ELPL3 ELETROPAULO ON NM 1,102 24,11 7,03 LOJAS RENNER 24.620.878.448 7.587.561.542
ENBR3 ENERGIAS BR ON NM 1,537 -2,99 -5,00 CPFL ENERGIA 24.501.207.936 7.550.681.974
EGIE3 ENGIEBRASIL ON NM 3,068 8,93 10,25 KLABIN S/A 20.598.740.050 6.348.035.394
FIBR3 FIBRIA ON NM 5,465 12,37 28,88 NATURA 14.804.443.933 4.562.372.934
FLRY3 FLEURY ON NM 3,194 -9,57 -8,03 CEMIG 11.552.134.489 3.560.089.522
ITSA4 ITAUSA PN EX N1 2,089 4,47 27,93 B2W DIGITAL 10.794.086.371 3.326.477.356
mus3 ITAUUNIBANCO ON N1 0,500 3,03 21,26 FLEURY 8.554.419.769 2.636.266.070
ITUB4 ITAUUNIBANCO PN N1 6,408 0,38 23,24 ENERGIAS BR 8.071.110.240 2.487.321.717
KLBN11 KLABIN S/A UNT N2 3,350 1,43 2,65 DURATEX 7.879.425.466 2.428.249.088
LIGT3 LIGHT S/A ON NM 0,573 -8,01 -8,51 MRV 6.742.040.403 2.077.734.415
LAME3 LOJAS AMERIC ON N1 0,851 -0,15 -0,49 COPEL 6.581.837.610 2.028.363.774
LAME4 LOJAS AMERIC PN N1 3,810 -0,12 -0,60 ECORODOVIAS 5.614.925.754 1.730.384.836
LREN3 LOJASRENNER ON NM 8,138 -8,82 -2,73 AESTIETEE 4.560.162.638 1.405.332.256
MRVE3 MRV ON NM 1,676 0,20 0,93 LIGHT S/A 3.114.073.096 959.682.300
NATU3 NATURA ON NM 2,297 -1,69 3,84 ELETROPAULO 2.928.518.023 902.498.697
SANB11 SANTANDER BR UNT 0,555 2,59 19,63 CELESC 1.178.026.140 363.039.274
VIVT4 TELEF BRASIL PN 8,150 -5,94 4,18 TOTAL = 30 761.592
TIMP3 TIM PART S/A ON NM 4,345 4,44 7,63
WEGE3 WEG ON NM 5,163 Ely22) -2,90
VARIAGAO % 12 MESES
ISE -2,86 4,78 17,00 196,48
IBOVESPA 0,52 11,72 28,04 167,43
IGC -0,32 7,86 26,34 263,64
IBRX 50 0,43 12,19 29,15 210,94
OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR February 01, 2018 - OPENING OVER PAST 12 MONTHS
WEIGHTED  PERFORMANCE  CONTRIBUTION TO BETA IN
TICKER VOLATILITY TICKER 9% (A) (8) INDEX (A*B) TICKER RELATION TO PORTFOLIO INFORMATION - February 28, 2018
DTEX3 44,095 TIET11 1,388 -9,05 (0,126) BBAS3 1,620 % OF HEAVIEST WEIGHTED 10,31
BTOW3 43,470 BTOW3 1,153 11,95 0,138 DTEX3 1,595 % OF LIGHTEST WEIGHTED 0,23
ECOR3 41,523 BBDC3 1,215 -6,32 (0,077) BBDC3 1,565 % OF 5 LARGEST 38,47
CMIG4 40,979 BBDC4 4,597 (0,222) ITUB4 1,559 % OF 10 LARGEST 62,73
FIBR3 38,916 BBAS3 1,871 0,100 ITSA4 1,548
CCRO3 38,771 BRKMS5 4,881 (0,293) BBDC4 1,485
ELPL3 34,843 CCRO3 6,527 (1,237) SANB11 1,400
BBAS3 34,100 CLSC4 0,230 (0,001) BTOW3 1,400 AVERAGE PERFORMANCE FOR THE
TIMP3 33,892 CMIG4 2,701 0,256 LREN3 1,359 % PER SECTOR MONTH
LAME3 33,153 CIEL3 11,226 (1,123) TIMP3 1,302 Construction 0,20
BBDC3 32,576 CPLE6 0,924 0,032 CMIG4 1,286 Trading 0,71
LREN3 32,089 CPFE3 0,428 0,052 ECOR3 1,231 Electricity 4,18
FLRY3 31,965 DTEX3 1,036 0,121 ENBR3 1,212 Financial intermediaries 0,67
ITUB4 31,949 ECOR3 0,791 (0,093) WEGE3 1,172 Wood and paper 8,49
BRKM5 31,835 ELPL3 0,881 0,212 VIVT4 1,118 Machinery and equipment -1,22
NATU3 31,807 ENBR3 1,511 (0,045) ITUB3 1,115 Personal hygiene and cleaning produ -1,69
CIEL3 31,769 EGIE3 2,735 0,244 LAME3 1,074 Chemicals -6,01
ITSA4 31,695 FIBR3 4,703 0,582 BRKM5 0,983 Pharmaceutical/Medical Products -9,57
WEGE3 30,407 FLRY3 3,438 (0,329) LAME4 0,892 Diversified Financial Services -10,01
SANB11 30,085 ITSA4 1,968 0,088 CIEL3 0,892 Telecommunications -0,75
BBDC4 29,899 ITUB3 0,488 0,015 FLRY3 0,868 Transportation -15,36
ENBR3 29,121 ITUB4 6,292 0,024 NATU3 0,846
LAME4 27,778 KLBN11 3,259 0,047 CPLE6 0,839
CPLE6 27,408 LIGT3 0,605 (0,048) LIGT3 0,668
VIVT4 26,742 LAME3 0,823 (0,001) EGIE3 0,665
CPFE3 24,677 LAME4 3,772 (0,004) CCRO3 0,602
ITUB3 24,565 LREN3 8,712 (0,769) KLBN11 0,454
LIGT3 23,978 MRVE3 1,626 0,003 MRVE3 0,405
KLBN11 23,426 NATU3 2,245 (0,038) TIET11 0,388
TIET11 20,713 SANB11 0,514 0,013 ELPL3 0,327
EGIE3 17,968 VIVT4 8,346 (0,496) CPFE3 0,218
MRVE3 17,583 TIMP3 4,074 0,181 CLsC4 0,021
CLsC4 12,607 WEGE3 5,040 (0,062) FIBR3 (0,189)




