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Fluctuation % over the period
ISE = + 301,70%

IBOVESPA = + 272,16%
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THEORETICAL PORTFOLIO OF AUG 31, 2021 PERFORMANCE MARKET CAPITALIZATION -  AUG 31, 2021

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

AUG/21 

 YEAR

2021 
COMPANY IN BRL    IN USD

AESB3 AES BRASIL ON      NM 0,369             10,22 -8,57 AES BRASIL  6.074.401.234,40             1.119.210.162,21                                    

AMER3 AMERICANAS ON      NM 2,673             -3,03 18,18 AMERICANAS  37.350.717.692,64           6.881.880.401,78                                    

ASAI3 ASSAI ON      NM 2,135             -15,76 -45,30 ASSAI       22.634.653.148,95           4.170.441.306,88                                    

BBAS3 BRASIL ON      NM 1,459             -3,37 -7,04 BRADESCO    209.362.132.708,93         38.575.032.742,92                                  

BBDC3 BRADESCO ON  EJ  N1 0,933             -4,47 -3,92 BRASIL      87.194.639.918,60           16.065.637.306,74                                  

BBDC4 BRADESCO PN  EJ  N1 3,685             -2,84 -18,20 BRF SA      19.028.123.421,32           3.505.937.174,58                                    

BEEF3 MINERVA ON      NM 0,325             -8,59 6,26 BTGP BANCO  145.742.366.402,40         26.853.072.631,90                                  

BPAC11 BTGP BANCO UNT     N2 1,100             -2,95 21,58 CCR SA      24.745.000.000,00           4.559.273.316,87                                    

BRDT3 PETROBRAS BR ON  EJ  NM 1,903             -5,77 -8,42 CEMIG       24.677.318.034,80           4.546.802.895,46                                    

BRFS3 BRF SA ON      NM 3,078             13,54 19,50 CIELO       7.797.259.225,07             1.436.647.239,02                                    

CCRO3 CCR SA ON      NM 2,213             13,15 10,08 COPEL       17.868.315.700,60           3.292.242.270,81                                    

CIEL3 CIELO ON  EJ  NM 0,517             -14,58 -27,16 COSAN       41.323.264.050,60           7.613.823.202,75                                    

CMIG3 CEMIG ON      N1 0,720             3,66 -7,08 CPFL ENERGIA 33.461.468.937,60           6.165.285.207,94                                    

CMIG4 CEMIG PN      N1 2,365             11,76 0,47 DEXCO       14.257.678.565,61           2.626.981.347,53                                    

CPFE3 CPFL ENERGIA ON      NM 0,883             -13,70 17,83 ECORODOVIAS 6.858.892.106,40             1.263.752.829,42                                    

CPLE3 COPEL ON  EJ  N1 0,069             14,69 -5,97 ELETROBRAS  59.083.846.178,86           10.886.215.532,09                                  

CPLE6 COPEL PNB EJ  N1 0,632             -6,45 10,26 ENERGIAS BR 11.190.321.265,36           2.061.819.888,96                                    

CSAN3 COSAN ON      NM 1,549             -9,72 -26,33 ENGIE BRASIL 30.638.086.637,00           5.645.076.212,74                                    

DXCO3 DEXCO ON      NM 0,914             -6,51 10,38 FLEURY      7.522.554.945,36             1.386.032.897,03                                    

ECOR3 ECORODOVIAS ON      NM 0,527             -6,86 10,37 GRUPO NATURA 71.185.824.847,18           13.116.008.557,91                                  

EGIE3 ENGIE BRASIL ON  EDJ NM 1,549             7,65 -1,37 ITAUSA      97.344.614.101,60           17.935.772.948,66                                  

ELET3 ELETROBRAS ON      N1 2,181             1,57 -10,66 ITAUUNIBANCO 291.886.296.937,83         53.780.133.570,00                                  

ELET6 ELETROBRAS PNB     N1 1,486             1,77 -9,59 KLABIN S/A  30.810.255.309,16           5.676.798.339,75                                    

ENBR3 ENERGIAS BR ON      NM 0,691             -3,96 -1,68 LIGHT S/A   5.159.891.237,40             950.711.434,09                                       

FLRY3 FLEURY ON      NM 1,164             3,78 -0,02 LOJAS AMERIC 11.144.130.547,26           2.053.309.235,96                                    

ITSA4 ITAUSA PN      N1 1,950             4,61 4,64 LOJAS RENNER 34.200.107.877,32           6.301.379.643,53                                    

ITUB3 ITAUUNIBANCO ON      N1 0,412             2,46 -0,34 M.DIASBRANCO 10.722.570.000,00           1.975.636.584,74                                    

ITUB4 ITAUUNIBANCO PN      N1 5,513             7,56 -0,60 MARFRIG     14.166.169.517,37           2.610.120.779,26                                    

KLBN11 KLABIN S/A UNT     N2 3,928             -4,48 -41,58 MINERVA     4.595.012.395,16             846.632.346,09                                       

LAME3 LOJAS AMERIC ON      N1 0,235             -11,82 -28,88 MOVIDA      6.702.588.591,00             1.234.953.862,07                                    

LAME4 LOJAS AMERIC PN      N1 0,817             -15,94 -44,77 MRV         6.610.559.201,77             1.217.997.420,82                                    

LIGT3 LIGHT S/A ON      NM 0,835             -7,85 -12,21 NEOENERGIA  20.173.310.261,76           3.716.938.176,98                                    

LREN3 LOJAS RENNER ON  EJ  NM 5,468             1,51 -6,87 P.ACUCAR-CBD 7.629.367.361,76             1.405.713.115,26                                    

MDIA3 M.DIASBRANCO ON  EJ  NM 0,428             4,49 42,80 PETROBRAS   360.112.863.050,36         66.350.897.860,92                                  

MOVI3 MOVIDA ON      NM 0,396             -6,80 -11,93 PETROBRAS BR 31.676.350.000,00           5.836.376.533,88                                    

MRFG3 MARFRIG ON      NM 1,224             -17,45 -9,18 SANTANDER BR 155.953.477.796,82         28.734.472.822,49                                  

MRVE3 MRV ON      NM 0,652             -4,53 -25,86 SUZANO S.A. 83.037.078.624,00           15.299.605.450,86                                  

NEOE3 NEOENERGIA ON      NM 0,608             -4,37 -3,02 TELEF BRASIL 73.946.770.682,79           13.624.713.616,61                                  

NTCO3 GRUPO NATURA ON      NM 7,032             -8,70 -51,79 TIM         30.163.222.799,08           5.557.582.414,98                                    

PCAR3 P.ACUCAR-CBD ON      NM 0,720             7,42 5,86 WEG         149.256.628.008,88         27.500.576.336,53                                  

PETR3 PETROBRAS ON      N2 6,180             7,06 5,07

PETR4 PETROBRAS PN      N2 7,459             -4,02 31,65 TOTAL = 40 2.303.288.129.323,00  424.381.495.619,02                        

SANB11 SANTANDER BR UNT 0,557             5,48 -1,95

SUZB3 SUZANO S.A. ON      NM 7,159             12,82 4,20 VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

TIMS3 TIM ON  EJ  NM 1,631             6,12 -2,42 ISE 0,10 -3,28 5,68 301,70

VIVT3 TELEF BRASIL ON  EDJ 3,145             10,07 -14,12 IBOVESPA -2,48 -0,20 19,54 272,16

WEGE3 WEG ON  EJ  NM 8,534             0,02 -5,17 IGC -3,57 2,21 19,85 460,91

IBRX 50 -3,50 1,23 22,12 330,04

IBRX 100 -3,25 1,07 20,88 399,45

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR  AUG 02, 2021 OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED % 

(A)

PERFORMANCE 

(B) %

CONTRIBUTION 

TO INDEX (A*B)
TICKER

BETA IN RELATION 

TO IBOVESPA

ASAI3 221,822            AESB3 0,333          10,22 0,034 PETR4 1,709 % OF HEAVIEST WEIGHTED 8,53                       

PCAR3 139,834            AMER3 3,147          -3,03 (0,095) PETR3 1,576 % OF LIGHTEST WEIGHTED 0,07                       

LAME3 61,598              ASAI3 2,184          -15,76 (0,344) ECOR3 1,243 % OF 5 LARGEST 36,36                     

LAME4 50,884              BBAS3 1,504          -3,37 (0,051) BPAC11 1,221 % OF 10 LARGEST 58,10                     

AMER3 50,812              BBDC3 0,959          -4,47 (0,043) MOVI3 1,205

PETR4 48,262              BBDC4 3,829          -2,84 (0,109) BBAS3 1,194

PETR3 46,545              BEEF3 0,346          -8,59 (0,030) WEGE3 1,173

ELET3 40,174              BPAC11 1,130          -2,95 (0,033) ELET3 1,170 AVERAGE PERFORMANCE FOR THE

BEEF3 39,597              BRDT3 1,967          -5,77 (0,113) MRVE3 1,169 % PER SECTOR MONTH

DXCO3 39,484              BRFS3 3,340          13,54 0,452 CCRO3 1,167 Food Processors -2,35

BRFS3 39,150              CCRO3 2,329          13,15 0,306 LREN3 1,158 Retail -12,84

CIEL3 38,962              CIEL3 0,604          -14,58 (0,088) ITUB4 1,144 Retail And Distribution -5,87

MOVI3 37,811              CMIG3 0,629          3,66 0,023 NTCO3 1,141 Residential Building Construction -4,53

BPAC11 37,138              CMIG4 2,073          11,76 0,244 ELET6 1,132 Diversified -17,45

ELET6 36,783              CPFE3 0,763          -13,70 (0,105) BBDC4 1,089 Electric Utilities 4,50

WEGE3 36,716              CPLE3 0,066          14,69 0,010 BBDC3 1,069 Financial Intermediaries 0,34

LIGT3 35,744              CPLE6 0,561          -6,45 (0,036) CSAN3 1,052 Wood and Paper 4,64

LREN3 35,585              CSAN3 1,780          -9,72 (0,173) ITSA4 1,049 Machines and Equipments 0,02

CSAN3 35,148              DXCO3 0,969          -6,51 (0,063) SANB11 1,048 Oil,Gas and Biofuels -0,81

CCRO3 35,029              ECOR3 0,579          -6,86 (0,040) BRDT3 1,043 Cleaning Products -3,96

ECOR3 34,882              EGIE3 1,552          7,65 0,119 AMER3 1,038 Med Hosp Serv. Anal And Diagnostics 1,77

BRDT3 34,852              ELET3 2,314          1,57 0,036 LIGT3 1,037 Diversified Financial Services -14,58

MRVE3 34,553              ELET6 1,582          1,77 0,028 PCAR3 1,032 Telecommunicati 8,09

NTCO3 34,301              ENBR3 0,637          -3,96 (0,025) BRFS3 1,030 Transportation -7,74

MRFG3 32,978              FLRY3 1,140          3,78 0,043 CMIG3 1,004

CMIG3 32,236              ITSA4 1,869          4,61 0,086 ITUB3 0,983

SUZB3 31,935              ITUB3 0,391          2,46 0,010 CMIG4 0,975  

SANB11 31,409              ITUB4 5,352          7,56 0,405 CPFE3 0,875

BBAS3 31,078              KLBN11 3,623          -4,48 (0,162) LAME4 0,858

ITUB4 30,296              LAME3 0,264          -11,82 (0,031) BEEF3 0,802

CMIG4 29,909              LAME4 0,964          -15,94 (0,154) EGIE3 0,779

MDIA3 29,473              LIGT3 0,867          -7,85 (0,068) CPLE6 0,766

CPLE3 28,953              LREN3 5,885          1,51 0,089 MDIA3 0,764

CPLE6 28,871              MDIA3 0,419          4,49 0,019 TIMS3 0,762

BBDC4 28,787              MOVI3 0,475          -6,80 (0,032) DXCO3 0,760

AESB3 28,718              MRFG3 1,162          -17,45 (0,203) FLRY3 0,753

KLBN11 28,363              MRVE3 0,677          -4,53 (0,031) CPLE3 0,744

CPFE3 28,330              NEOE3 0,631          -4,37 (0,028) CIEL3 0,701

BBDC3 28,164              NTCO3 7,263          -8,70 (0,632) NEOE3 0,673

ITSA4 26,725              PCAR3 0,782          7,42 0,058 AESB3 0,672

ITUB3 25,964              PETR3 6,037          7,06 0,426 ENBR3 0,667

FLRY3 25,198              PETR4 7,323          -4,02 (0,295) LAME3 0,534

TIMS3 24,813              SANB11 0,534          5,48 0,029 VIVT3 0,458

NEOE3 24,258              SUZB3 6,294          12,82 0,807 KLBN11 0,425

EGIE3 20,721              TIMS3 1,470          6,12 0,090 MRFG3 0,424

ENBR3 20,167              VIVT3 2,940          10,07 0,296 SUZB3 0,355

VIVT3 19,031              WEGE3 8,462          0,02 0,002 ASAI3 (0,102)
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