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TRADESVALUES

800

1.000

1.200

1.400

1.600

1.800

2.000

2.200

2.400

2.600

2.800

3.000

3.200

3.400

3.600

3.800

4.000

4.200

4.400

4.600

D
e

c
-0

5

J
u
n

-0
6

D
e

c
-0

6

J
u
n

-0
7

D
e

c
-0

7

J
u
n

-0
8

D
e

c
-0

8

J
u
n

-0
9

D
e

c
-0

9

J
u
n

-1
0

D
e

c
-1

0

J
u
n

-1
1

D
e

c
-1

1

J
u
n

-1
2

D
e

c
-1

2

J
u
n

-1
3

D
e

c
-1

3

J
u
n

-1
4

D
e

c
-1

4

J
u
n

-1
5

D
e

c
-1

5

J
u
n

-1
6

D
e

c
-1

6

J
u
n

-1
7

D
e

c
-1

7

J
u
n

-1
8

D
e

c
-1

8

J
u
n

-1
9

D
e

c
-1

9

J
u
n

-2
0

D
e

c
-2

0

J
u
n

-2
1

D
e

c
-2

1

P
O

IN
T

S

ISE x IBOVESPA
1,000 points = November 30, 2005

Fluctuation % over the period
ISE = + 267,05%

IBOVESPA = + 228,42%

-65,00
-60,00
-55,00
-50,00
-45,00
-40,00
-35,00
-30,00
-25,00
-20,00
-15,00
-10,00
-5,00
0,00
5,00

10,00
15,00
20,00
25,00
30,00
35,00
40,00
45,00
50,00
55,00
60,00
65,00
70,00
75,00
80,00

M
R

F
G

3

C
M

IG
3

P
E

T
R

3

P
E

T
R

4

C
S

A
N

3

B
E

E
F

3

E
N

B
R

3

V
IV

T
3

C
M

IG
4

V
B

B
R

3

C
P

L
E

3

S
U

Z
B

3

B
R

F
S

3

C
P

L
E

6

K
L

B
N

1
1

E
L

E
T

3

E
L

E
T

6

N
E

O
E

3

C
P

F
E

3

D
X

C
O

3

T
IM

S
3

E
G

IE
3

A
S

A
I3

B
P

A
C

1
1

W
E

G
E

3

C
C

R
O

3

IT
U

B
3

IT
U

B
4

IT
S

A
4

B
B

D
C

4

B
B

A
S

3

M
O

V
I3

B
B

D
C

3

M
D

IA
3

S
A

N
B

1
1

L
A

M
E

3

F
L

R
Y

3

A
E

S
B

3

M
R

V
E

3

L
R

E
N

3

C
IE

L
3

E
C

O
R

3

L
A

M
E

4

G
E

T
T

1
1

L
IG

T
3

N
T

C
O

3

A
M

E
R

3

P
C

A
R

3

SHARE PERFORMANCE
PAST 12 MONTHS 
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THEORETICAL PORTFOLIO OF DEC 30, 2021 PERFORMANCE MARKET CAPITALIZATION -  DEC 30, 2021

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

DEC/21 

 YEAR

2021 
COMPANY IN BRL    IN USD

AESB3 AES BRASIL ON      NM 0,634             -2,04 -33,50 AES BRASIL  5.447.618.899,65             966.626.843,10                                      

AMER3 AMERICANAS ON      NM 3,171             1,65 -8,69 AMERICANAS  28.540.783.369,84           5.064.283.650,63                                   

ASAI3 ASSAI ON      NM 1,892             4,16 -58,23 ASSAI       17.453.140.787,52           3.096.889.612,21                                   

BBAS3 BRASIL ON      NM 1,585             -3,55 -23,29 BRADESCO    171.994.369.252,18         30.518.723.362,17                                 

BBDC3 BRADESCO ON  EJ  N1 0,863             -2,26 -19,05 BRASIL      82.667.281.027,00           14.668.502.763,99                                 

BBDC4 BRADESCO PN  EJ  N1 3,485             -8,97 -20,76 BRF SA      18.296.897.499,92           3.246.606.011,66                                   

BEEF3 MINERVA ON      NM 0,474             14,03 2,18 BTGP BANCO  107.838.195.037,44         19.134.835.963,14                                 

BPAC11 BTGP BANCO UNT     N2 1,057             0,55 -9,42 CCR SA      23.411.800.000,00           4.154.195.574,64                                   

BRFS3 BRF SA ON      NM 3,361             -5,26 -12,81 CEMIG       25.262.234.901,42           4.482.537.200,60                                   

CCRO3 CCR SA ON      NM 2,378             9,93 36,17 CIELO       6.194.338.339,08             1.099.124.924,87                                   

CIEL3 CIELO ON  EJ  NM 0,480             3,36 10,66 COPEL       17.378.560.882,80           3.083.656.135,49                                   

CMIG3 CEMIG ON      N1 0,945             13,93 -39,55 COSAN       40.648.598.515,08           7.212.697.360,59                                   

CMIG4 CEMIG PN      N1 2,686             10,07 3,04 CPFL ENERGIA 30.914.986.625,20           5.485.562.862,68                                   

CPFE3 CPFL ENERGIA ON      NM 0,926             4,89 2,03 DEXCO       11.384.005.746,96           2.019.980.791,55                                   

CPLE3 COPEL ON  EJ  N1 0,360             3,82 17,89 ECORODOVIAS 5.097.166.519,68             904.442.486,24                                      

CPLE6 COPEL PNB EJ  N1 1,851             4,30 -5,98 ELETROBRAS  52.310.572.888,30           9.282.000.973,85                                   

CSAN3 COSAN ON      NM 1,533             -3,13 -6,57 ENERGIAS BR 12.169.600.711,92           2.159.376.956,18                                   

DXCO3 DEXCO ON      NM 0,823             -11,81 -45,25 ENGIE BRASIL 31.339.784.493,40           5.560.939.101,34                                   

ECOR3 ECORODOVIAS ON      NM 0,457             2,39 -2,00 FLEURY      5.719.812.488,04             1.014.924.940,65                                   

EGIE3 ENGIE BRASIL ON  EDJ NM 1,803             3,00 -3,54 GETNET BR   3.584.106.627,84             635.964.765,31                                      

ELET3 ELETROBRAS ON      N1 2,199             -2,15 12,00 GRUPO NATURA 35.079.617.143,44           6.224.535.930,49                                   

ELET6 ELETROBRAS PNB     N1 1,475             -0,15 -8,46 ITAUSA      79.986.708.169,44           14.192.861.254,04                                 

ENBR3 ENERGIAS BR ON      NM 0,891             3,44 -30,95 ITAUUNIBANCO 196.174.215.472,86         34.809.201.247,91                                 

FLRY3 FLEURY ON      NM 1,002             1,32 -50,13 KLABIN S/A  29.400.952.794,85           5.216.912.325,86                                   

GETT11 GETNET BR UNIT 0,013             -4,72 -51,56 LIGHT S/A   4.377.525.057,00             776.749.127,35                                      

ITSA4 ITAUSA PN      N1 1,637             -2,63 -17,33 LOJAS AMERIC 11.104.097.519,18           1.970.313.806,48                                   

ITUB3 ITAUUNIBANCO ON      N1 0,284             -4,95 -13,01 LOJAS RENNER 24.165.777.798,76           4.287.981.581,48                                   

ITUB4 ITAUUNIBANCO PN      N1 3,872             -6,33 -17,14 M.DIASBRANCO 8.641.110.000,00             1.533.280.692,73                                   

KLBN11 KLABIN S/A UNT     N2 3,836             7,50 -1,55 MARFRIG     15.258.533.979,91           2.707.478.038,20                                   

LAME3 LOJAS AMERIC ON      N1 0,268             -2,41 -50,43 MINERVA     6.431.028.776,80             1.141.123.334,60                                   

LAME4 LOJAS AMERIC PN      N1 0,924             8,64 -27,78 MOVIDA      5.717.126.917,08             1.014.448.412,28                                   

LIGT3 LIGHT S/A ON      NM 0,805             7,68 -45,42 MRV         5.794.500.396,00             1.028.177.581,49                                   

LREN3 LOJAS RENNER ON  EJ  NM 4,398             -13,71 -37,52 NEOENERGIA  19.663.515.417,60           3.489.099.032,52                                   

MDIA3 M.DIASBRANCO ON  EJ  NM 0,390             -8,09 -24,72 P.ACUCAR-CBD 5.854.261.807,35             1.038.781.661,08                                   

MOVI3 MOVIDA ON      NM 0,387             -1,08 73,04 PETROBRAS   387.861.459.478,00         68.822.233.170,32                                 

MRFG3 MARFRIG ON      NM 1,413             23,54 15,58 SANTANDER BR 112.957.040.909,51         20.043.125.239,01                                 

MRVE3 MRV ON      NM 0,650             -5,32 -21,72 SUZANO S.A. 81.825.554.034,24           14.519.146.518,49                                 

NEOE3 NEOENERGIA ON      NM 0,673             9,68 -34,13 TELEF BRASIL 81.488.563.439,37           14.459.350.824,10                                 

NTCO3 GRUPO NATURA ON      NM 3,946             -6,79 -5,47 TIM         31.833.577.833,70           5.648.557.913,60                                   

PCAR3 P.ACUCAR-CBD ON      NM 0,627             -2,99 -63,02 VIBRA       24.931.000.000,00           4.423.762.797,88                                   

PETR3 PETROBRAS ON      N2 6,837             13,41 29,61 WEG         138.427.547.574,04         24.562.618.232,70                                 

PETR4 PETROBRAS PN      N2 7,854             7,95 22,76

SANB11 SANTANDER BR UNT 0,420             -1,16 5,30 TOTAL = 41 2.004.627.569.132,40  355.701.611.003,50                          

SUZB3 SUZANO S.A. ON      NM 8,033             -9,04 -25,93

TIMS3 TIM ON  EJ  NM 1,955             7,03 2,68 VARIATION % MONTH YEAR 12 MONTHS ACCUM.

VBBR3 VIBRA ON  EJ  NM 1,507             -1,59 11,22 ISE 1,73 -11,62 -11,62 267,05

VIVT3 TELEF BRASIL ON  EDJ 3,934             -3,24 -7,58 IBOVESPA 2,85 -11,93 -11,93 228,42

WEGE3 WEG ON  EJ  NM 9,004             2,41 -11,95 IGC 3,84 -11,30 -11,30 386,79

IBRX 50 3,76 -10,54 -10,54 280,02

IBRX 100 3,14 -11,17 -11,17 338,92

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR  DEC 01, 2021 OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED % 

(A)

PERFORMANCE 

(B) %

CONTRIBUTION 

TO INDEX (A*B)
TICKER

BETA IN RELATION 

TO IBOVESPA

ASAI3 174,710             AESB3 0,644           -2,04 (0,013) AMER3 1,538 % OF HEAVIEST WEIGHTED 9,00                        

GETT11 153,043             AMER3 3,032           1,65 0,050 PETR4 1,479 % OF LIGHTEST WEIGHTED 0,01                        

PCAR3 117,533             ASAI3 1,854           4,16 0,077 LAME4 1,444 % OF 5 LARGEST 36,13                      

LAME3 68,806               BBAS3 1,742           -3,55 (0,062) MRVE3 1,411 % OF 10 LARGEST 55,20                      

LAME4 61,573               BBDC3 0,904           -2,26 (0,020) PETR3 1,404

AMER3 58,991               BBDC4 3,597           -8,97 (0,323) BPAC11 1,395

CIEL3 46,535               BEEF3 0,382           14,03 0,054 ECOR3 1,359

PETR4 45,176               BPAC11 1,050           0,55 0,006 MOVI3 1,342 AVERAGE PERFORMANCE FOR THE

PETR3 44,040               BRFS3 2,936           -5,26 (0,154) ELET3 1,318 % PER SECTOR MONTH

LIGT3 42,351               CCRO3 2,499           9,93 0,248 LREN3 1,290 Food Processors 7,10

ELET3 41,546               CIEL3 0,434           3,36 0,015 LIGT3 1,263 Retail 1,69

BPAC11 40,593               CMIG3 0,879           13,93 0,122 ELET6 1,261 Retail And Distribution -0,67

BEEF3 40,320               CMIG4 2,681           10,07 0,270 LAME3 1,233 Residential Building Construction 9,68

NTCO3 40,099               CPFE3 0,907           4,89 0,044 CIEL3 1,185 Diversified -5,32

MOVI3 39,595               CPLE3 0,326           3,82 0,012 BRDT3 1,152 Electric Utilities 2,03

DXCO3 39,493               CPLE6 1,758           4,30 0,076 BBAS3 1,138 Financial Intermediaries -4,65

MRVE3 39,260               CSAN3 1,496           -3,13 (0,047) BBDC4 1,137 Wood and Paper 3,80

BRFS3 38,795               DXCO3 0,898           -11,81 (0,106) BBDC3 1,136 Machines and Equipments 2,41

ECOR3 38,694               ECOR3 0,516           2,39 0,012 PCAR3 1,127 Oil,Gas and Biofuels 6,00

ELET6 38,347               EGIE3 1,801           3,00 0,054 GETT11 1,123 Cleaning Products -4,72

LREN3 37,447               ELET3 2,139           -2,15 (0,046) NTCO3 1,117 Med Hosp Serv. Anal And Diagnostics 3,44

MRFG3 36,265               ELET6 1,426           -0,15 (0,002) CCRO3 1,110 Diversified Financial Services 7,63

BRDT3 35,265               ENBR3 0,907           3,44 0,031 ITUB4 1,060 Telecommunicati -2,41

CCRO3 34,714               FLRY3 0,969           1,32 0,013 SANB11 1,056 Transportation -8,54

WEGE3 34,337               GETT11 0,013           -4,72 (0,001) CSAN3 1,041

CSAN3 33,167               ITSA4 1,678           -2,63 (0,044) ITSA4 1,004

SUZB3 32,348               ITUB3 0,298           -4,95 (0,015) WEGE3 0,991  

SANB11 32,304               ITUB4 4,116           -6,33 (0,260) ITUB3 0,975

BBAS3 31,885               KLBN11 3,553           7,50 0,266 CMIG3 0,949

BBDC4 31,844               LAME3 0,245           -2,41 (0,006) BRFS3 0,928

CMIG3 31,512               LAME4 0,855           8,64 0,074 CMIG4 0,925

BBDC3 30,564               LIGT3 0,821           7,68 0,063 DXCO3 0,923

AESB3 30,340               LREN3 5,098           -13,71 (0,699) FLRY3 0,888

ITUB4 29,945               MDIA3 0,423           -8,09 (0,034) CPLE6 0,811

CMIG4 29,142               MOVI3 0,410           -1,08 (0,004) TIMS3 0,809

CPLE6 29,056               MRFG3 1,503           23,54 0,354 CPFE3 0,767

FLRY3 28,813               MRVE3 0,598           -5,32 (0,032) NEOE3 0,727

CPLE3 28,591               NEOE3 0,720           9,68 0,070 AESB3 0,693

MDIA3 28,476               NTCO3 4,124           -6,79 (0,280) BEEF3 0,689

KLBN11 28,350               PCAR3 0,644           -2,99 (0,019) CPLE3 0,681

ITUB3 27,021               PETR3 6,684           13,41 0,897 MDIA3 0,676

CPFE3 26,987               PETR4 8,090           7,95 0,643 EGIE3 0,648

ITSA4 26,452               SANB11 0,460           -1,16 (0,005) ENBR3 0,646

TIMS3 26,422               SUZB3 7,473           -9,04 (0,676) VIVT3 0,504

NEOE3 25,288               TIMS3 2,043           7,03 0,144 KLBN11 0,480

VIVT3 21,542               VBBR3 1,526           -1,59 (0,024) MRFG3 0,401

ENBR3 20,402               VIVT3 4,088           -3,24 (0,132) ASAI3 0,387

EGIE3 19,488               WEGE3 8,763           2,41 0,211 SUZB3 0,333
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