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CARTEIRA TEORICA DE 31/01/2018 LUCRATIVIDADE % CAPITALIZACAO BURSATIL - 31/01/2018
JSSA NOME TIPO PART. % Jam;fm ZA}’ng EMPRESA EM R$ EM US$
TIET11 AES TIETE E UNT N2 1,391 9,05 -10,98 ITAUUNIBANCO 316.035.871.722,84 99.935.451.468,14
BTOW3 B2WDIGITAL ~ ON  NM 1,099 11,95 16,05 BRADESCO 244.602.834.449,71 77.347.215.548,23
BBDC3 BRADESCO ON N1 1,209 -6,32 14,97 SANTANDER BR 134.643.755.043,46 42.576.446.699,80
BBDC4 BRADESCO PN N1 4,570 -4,82 14,63 BRASIL 113.699.747.353,60 35.953.626.155,33
BBAS3 BRASIL ON NM 1,834 534 31,36 ITAUSA 98.743.247.444,85 31.224.148.572,24
BRKM5 BRASKEM PNA N1 5,001 6,01 8,33 TELEF BRASIL 85.171.602.668,45 26.932.583.692,27
CCRO3 CCR SA ON NM 6,566 -18,95 21,36 CIELO 73.027.988.839,68 23.092.584.378,85
cLsc4 CELESC PN N2 0,235 -0,48 -0,85 BRASKEM 39.882.430.706,86 12.611.444.063,65
CMIG4 CEMIG PN N1 2,723 9,47 19,51 WEG 38.260.167.901,20 12.098.459.366,68
CIEL3 CIELO ON NM 11,047 -10,01 2,85 TIM PART S/A 32.683.938.466,50 10.335.169.006,61
CPLE6 COPEL PNB N1 0,925 3,43 5,26 CCR SA 31.653.400.000,00 10.009.296.736,66
CPFE3 CPFLENERGIA ON NM 0,426 12,21 24,39 FIBRIA 30.399.933.372,48 9.612.931.119,55
DTEX3 DURATEX ON NM 1,054 11,67 23,80 LOJAS RENNER 27.003.083.952,66 8.538.794.571,42
ECOR3 ECORODOVIAS ON  NM 0,805 -11,76 -18,29 LOJAS AMERIC 24.901.615.645,50 7.874.277.651,62
ELPL3 ELETROPAULO ON  NM 0,906 24,11 7,03 ENGIE BRASIL 23.459.554.380,48 7.418.275.480,80
ENBR3 ENERGIASBR  ON  NM 1,544 -2,99 -5,00 CPFL ENERGIA 21.834.271.301,70 6.904.335.726,57
EGIE3 ENGIEBRASIL ON  NM 2,782 8,93 10,25 KLABIN S/A 20.807.778.963,60 6.579.742.905,26
FIBR3 FIBRIA ON NM 4,852 12,37 28,88 NATURA 15.058.875.098,88 4.761.850.208,35
FLRY3 FLEURY ON NM 3,367 9,57 -8,03 CEMIG 10.657.828.263,96 3.370.170.839,86
ITSA4 ITAUSA PN N1 1,962 4,47 27,93 B2W DIGITAL 9.641.628.221,25 3.048.832.602,22
ITUB3 ITAUUNIBANCO ON N1 0,485 3,03 21,26 FLEURY 9.459.365.760,00 2.991.198.380,98
ITUB4 ITAUUNIBANCO PN N1 6,218 0,38 23,24 ENERGIAS BR 8.319.918.901,74 2.630.887.585,93
KLBN11  KLABIN S/A UNT N2 3318 1,43 2,65 DURATEX 7.056.201.910,20 2.231.280.644,51
LIGT3 LIGHT S/A ON NM 0,613 -8,01 -8,51 MRV 6.728.716.212,60 2.127.724.580,26
LAME3 LOJASAMERIC ON N1 0,821 0,15 -0,49 ECORODOVIAS 6.363.582.521,20 2.012.263.635,59
LAME4 LOJASAMERIC PN N1 3,780 -0,12 -0,60 COPEL 6.301.206.217,25 1.992.539.279,42
LREN3 LOJASRENNER ON  NM 8,653 -8,82 2,73 AES TIETE E 4.934.554.740,72 1.560.382.855,02
MRVE3 MRV ON NM 1,641 0,20 0,93 LIGHT SIA 3.385.305.396,00 1.070.486.148,49
NATU3 NATURA ON NM 2,289 -1,69 384 ELETROPAULO 2.359.548.806,70 746.125.982,39
SANB11  SANTANDERBR UNT 0,513 2,50 19,63 CELESC 1.088.014.368,00 344.047.042,75
VIVT4 TELEF BRASIL PN 8,272 5,94 4,18 1.448.165.968.632,07
TIMP3 TIMPARTS/A  ON NM 3,982 4,44 7,63
WEGE3  WEG ON NM 5,117 -1,22 -2,90
NO NO ANO 12 MESES U
7,86 7,86 23,90 205,19
IBOVESPA 11,14 11,14 31,30 166,04
IGC 8,21 8,21 31,36 264,81
IBRX 50 11,71 11,71 32,24 209,61
NOS ULTIMOS 12 MESES CARTEIRA TEORICA DE ABERTURA DE 02/01/2018 NOS ULTIMOS 12 MESES
LUC%  CONTRIBUIGAO BETA EM RELAGAO
COD. MEGA VOLATILIDADE COD. MEGA FARTE S0 oo NOINDEE &B) COD. MEGA o movsspi % DE MAIOR PESO 11,05
BTOW3 40,916 TIET11 1,628 -9,05 (0,138) ITSA4 1,957 % DE MENOR PESO 0,24
CMIG4 39,548 BTOW3 1,199 11,95 0,143 ITUB4 1,886 % DAS 5 MAIORES 40,76
FIBR3 35,878 BBDC3 1,068 -6,32 (0,068) BBDC3 1,880 % DAS 10 MAIORES 64,28
NATU3 35,723 BBDC4 4,117 -4,82 (0,198) BTOW3 1,877
FLRY3 34,590 BBAS3 1,617 5,34 0,086 BBAS3 1,827
LAME3 34,045 BRKM5 4,565 6,01 (0,274) BBDC4 1,787
ECOR3 33,607 CCRO3 7,252 -18,95 (1,375) SANB11 1,661 Construgao Civil 0,20
ELPL3 32,378 CLsC4 0,249 -0,48 (0,001) ECOR3 1,554 Comércio 0,71
BBAS3 31,356 CMIG4 2,667 9,47 0,252 LREN3 1,544 Energia Elétrica 4,18
BRKMS5 30,386 CIEL3 10,589 -10,01 (1,060) ENBR3 1,488 Intermediarios Financeiros 0,67
BBDC3 30,021 CPLE6 0,979 3,43 0,034 ITUB3 1,460 Madeira e Papel 8,49
LAME4 29,849 CPFE3 0,416 12,21 0,051 LAME4 1,275 Magquinas e Equipamentos -1,22
ITUB4 29,822 DTEX3 1,007 11,67 0,117 NATU3 1,194 Prods. de Uso Pessoal e de Limpeza -1,69
CPFE3 29,724 ECOR3 0,921 -11,76 (0,108) LAME3 1,188 Quimicos -6,01
ITSA4 29,631 ELPL3 1,101 24,11 0,265 CMIG4 1,178 Satide 9,57
CIEL3 29,430 ENBR3 1,664 -2,99 (0,050) TIMP3 1,139 Servigos Financeiros Diversos -10,01
ENBR3 29,164 EGIE3 2,914 8,93 0,260 VIVT4 1,119 Telecomunicagbes -0,75
SANB11 27,319 FIBR3 4,420 12,37 0,547 FLRY3 1,074 Transporte -15,36
LREN3 27,062 FLRY3 3,658 9,57 (0,350) ELPL3 0,990
BBDC4 26,887 ITSA4 1,732 4,47 0,077 CCRO3 0,989
WEGE3 26,441 ITUB3 0,447 3,03 0,014 WEGE3 0,989
TIMP3 26,109 ITUB4 5,526 0,38 0,021 DTEX3 0,927
KLBN11 25,857 KLBN11 3,472 1,43 0,050 BRKM5 0,748
ITUB3 25,251 LIGT3 0,656 -8,01 (0,053) EGIE3 0,716
VIVT4 24,587 LAME3 0,895 -0,15 (0,001) CIEL3 0,538
DTEX3 22,614 LAME4 4,102 -0,12 (0,005) KLBN11 0,514
CPLE6 22,351 LREN3 8,803 -8,82 (0,777) MRVE3 0,434
LIGT3 19,453 MRVE3 1,740 0,20 0,003 CPLE6 0,376
CCRO3 18,863 NATU3 2,292 -1,69 (0,039) LIGT3 0,319
MRVE3 17,628 SANB11 0,493 2,59 0,013 CLsC4 0,096
EGIE3 16,033 VIVT4 8,123 -5,94 (0,483) CPFE3 (0,051)
CLsc4 15,310 TIMP3 4,262 4,44 0,189 TIET11 (0,173)

TIET11 14,615 WEGE3 5,526 -1,22 (0,068) FIBR3 (1,219)



