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Fluctuation % over the period
ISE = + 186,6%

IBOVESPA = + 132,8%
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THEORETICAL PORTFOLIO OF September 29, 2017            PERFORMANCE MARKET CAPITALIZATION - September 29, 2017

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

Sep/2017 

 YEAR

2017 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT     N2 1,171             0,78 7,01 ITAUUNIBANCO 268.751.898.115 84.324.902.926

BTOW3 B2W DIGITAL ON      NM 1,026             14,33 112,21 BRADESCO 209.079.220.935 65.601.713.450

BBDC3 BRADESCO ON      N1 1,081             3,61 27,31 SANTANDER BR 103.660.245.218 32.524.942.806

BBDC4 BRADESCO PN      N1 4,176             4,43 34,35 BRASIL 100.003.053.998 31.377.444.698

BBAS3 BRASIL ON      NM 1,739             13,90 26,54 TELEF BRASIL 81.142.424.069 25.459.641.702

BRKM5 BRASKEM PNA     N1 3,298             11,34 23,88 ITAUSA 80.909.456.288 25.386.544.598

BRFS3 BRF SA ON      NM 10,719           7,41 -5,35 CIELO 59.715.595.041 18.736.655.593

CCRO3 CCR SA ON      NM 5,804             1,43 12,23 BRF SA 37.105.653.145 11.642.450.235

CLSC4 CELESC PN      N2 0,135             -4,91 35,24 CCR SA 35.774.200.000 11.224.687.020

CMIG4 CEMIG PN      N1 1,832             -4,77 6,32 WEG 34.547.155.826 10.839.683.671

CIEL3 CIELO ON      NM 7,212             -0,43 -2,59 BRASKEM 33.999.557.754 10.667.866.635

CPLE6 COPEL PNB     N1 0,786             -1,77 9,89 LOJAS AMERIC 28.800.729.518 9.036.656.998

CPFE3 CPFL ENERGIA ON      NM 3,466             0,48 8,91 TIM PART S/A 27.962.925.132 8.773.783.418

DTEX3 DURATEX ON      NM 0,757             10,12 39,40 CPFL ENERGIA 27.707.639.386 8.693.683.721

ECOR3 ECORODOVIAS ON      NM 0,624             6,64 41,51 ELETROBRAS 27.506.395.478 8.630.540.453

ELET3 ELETROBRAS ON      N1 1,469             12,15 -13,37 LOJAS RENNER 25.710.274.944 8.066.980.937

ELET6 ELETROBRAS PNB     N1 1,414             10,52 -6,49 FIBRIA 23.736.099.581 7.447.554.071

ELPL4 ELETROPAULO PN      N2 0,390             -20,41 13,30 ENGIE BRASIL 23.661.904.460 7.424.274.249

EMBR3 EMBRAER ON      NM 3,855             -0,04 13,20 KLABIN S/A 19.248.468.166 6.039.493.008

ENBR3 ENERGIAS BR ON      NM 1,233             -0,66 12,99 NATURA 13.454.665.037 4.221.601.154

EGIE3 ENGIE BRASIL ON      NM 2,038             0,42 9,97 EMBRAER 13.246.919.637 4.156.417.946

FIBR3 FIBRIA ON      NM 2,889             2,54 37,67 CEMIG 10.053.971.693 3.154.583.067

FLRY3 FLEURY ON      NM 2,653             -7,03 68,06 B2W DIGITAL 9.565.079.616 3.001.185.911

ITSA4 ITAUSA PN      N1 1,730             8,30 37,52 FLEURY 9.276.906.625 2.910.767.351

ITUB3 ITAUUNIBANCO ON      N1 0,496             7,70 32,23 ENERGIAS BR 9.187.714.965 2.882.782.142

ITUB4 ITAUUNIBANCO PN      N1 5,493             7,47 31,74 SUL AMERICA 7.051.414.442 2.212.486.098

KLBN11 KLABIN S/A UNT     N2 2,769             7,18 6,16 COPEL 7.010.288.012 2.199.582.069

LIGT3 LIGHT S/A ON      NM 0,528             -4,71 13,08 DURATEX 6.551.199.224 2.055.536.138

LAME3 LOJAS AMERIC ON      N1 0,892             8,80 26,19 ECORODOVIAS 6.374.756.503 2.000.174.611

LAME4 LOJAS AMERIC PN      N1 3,784             8,33 13,38 MRV 6.111.362.052 1.917.530.687

LREN3 LOJAS RENNER ON  EJ  NM 7,451             18,05 72,98 AES TIETE E 5.677.401.681 1.781.369.170

MRVE3 MRV ON      NM 1,144             -1,43 -1,99 LIGHT S/A 4.003.225.598 1.256.071.538

NATU3 NATURA ON      NM 1,578             2,00 31,45 ELETROPAULO 2.305.998.764 723.541.390

SANB11 SANTANDER BR UNT 0,429             5,76 36,23 CELESC 884.645.912 277.570.805

SULA11 SUL AMERICA UNT     N2 1,465             -0,50 16,38

VIVT4 TELEF BRASIL PN 6,154             3,34 19,02 TOTAL = 34 1.359.778.446.815 426.650.700.265

TIMP3 TIM PART S/A ON      NM 2,742             2,39 48,39

WEGE3 WEG ON      NM 3,580             4,59 39,83

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE 4,68 18,93 15,46 186,63

IBOVESPA 4,88 23,36 27,29 132,77

IGC 4,69 27,97 29,17 232,10

IBRX 50 4,95 23,38 26,94 169,65

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR September 01, 2017 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

ELET3 65,420              TIET11 1,193          0,78 0,009 BBAS3 1,906                    % OF HEAVIEST WEIGHTED 10,72                    

ELET6 53,013              BTOW3 0,945          14,33 0,136 CMIG4 1,875                    % OF LIGHTEST WEIGHTED 0,14                      

BTOW3 52,185              BBDC3 1,086          3,61 0,039 ELET3 1,817                    % OF 5 LARGEST 37,34                    

LIGT3 50,721              BBDC4 4,149          4,43 0,184 CPLE6 1,600                    % OF 10 LARGEST 58,23                    

CMIG4 48,849              BBAS3 1,585          13,90 0,220 ELET6 1,498                    

BBAS3 43,123              BRKM5 3,158          11,34 0,358 CCRO3 1,483                    

ELPL4 41,458              BRFS3 10,264        7,41 0,760 LAME4 1,448                    AVERAGE PERFORMANCE FOR THE

DTEX3 40,666              CCRO3 6,101          1,43 0,087 BTOW3 1,435                    % PER SECTOR MONTH

CPLE6 40,482              CLSC4 0,146          -4,91 (0,007) SANB11 1,419                    Food 7,41

ECOR3 39,473              CMIG4 1,966          -4,77 (0,094) ECOR3 1,405                    Construction and engineering 2,00

FIBR3 38,766              CIEL3 7,847          -0,43 (0,034) LIGT3 1,399                    Trading 12,38

NATU3 37,483              CPLE6 0,822          -1,77 (0,015) BBDC4 1,380                    Electricity -1,17

LAME4 35,427              CPFE3 3,541          0,48 0,017 BBDC3 1,333                    Financial intermediaries 6,28

SANB11 35,230              DTEX3 0,732          10,12 0,074 NATU3 1,321                    Wood and paper 6,61

CCRO3 35,048              ECOR3 0,667          6,64 0,044 ITUB4 1,284                    Machinery and equipment 4,59

CLSC4 34,388              ELET3 1,301          12,15 0,158 DTEX3 1,214                    Transport equipment  -0,04

BRKM5 33,453              ELET6 1,328          10,52 0,140 LREN3 1,206                    Insurance -0,50

FLRY3 30,886              ELPL4 0,503          -20,41 (0,103) ITSA4 1,173                    Personal hygiene and cleaning products 5,76

EMBR3 30,401              EMBR3 4,123          -0,04 (0,002) ELPL4 1,108                    Chemicals 11,34

SULA11 30,080              ENBR3 1,003          -0,66 (0,007) ITUB3 1,080                    Pharmaceutical/Medical Products -7,03

BBDC4 30,079              EGIE3 2,083          0,42 0,009 BRFS3 1,030                    Diversified Financial Services -0,43

LREN3 29,517              FIBR3 3,004          2,54 0,076 LAME3 0,967                    Wireless Communications 3,34

BRFS3 29,503              FLRY3 3,069          -7,03 (0,216) MRVE3 0,890                    Mobile Communications 2,39

KLBN11 29,431              ITSA4 1,659          8,30 0,138 WEGE3 0,886                    Transportation 4,03

BBDC3 28,942              ITUB3 0,477          7,70 0,037 ENBR3 0,867                    

CIEL3 28,675              ITUB4 5,360          7,47 0,401 CIEL3 0,842                    

MRVE3 28,208              KLBN11 2,379          7,18 0,171 TIMP3 0,794                    

ITUB4 27,160              LIGT3 0,569          -4,71 (0,027) VIVT4 0,780                     

LAME3 26,454              LAME3 0,874          8,80 0,077 TIET11 0,745                    

WEGE3 26,405              LAME4 3,717          8,33 0,310 EGIE3 0,707                    

TIET11 25,131              LREN3 6,700          18,05 1,209 CLSC4 0,697                    

ITSA4 25,081              MRVE3 1,183          2,00 0,024 BRKM5 0,654                    

ITUB3 25,029              NATU3 1,590          5,76 0,092 SULA11 0,602                    

ENBR3 24,420              SANB11 0,451          -1,43 (0,006) FLRY3 0,589                    

TIMP3 23,565              SULA11 1,570          -0,50 (0,008) KLBN11 0,434                    

VIVT4 21,186              VIVT4 6,350          3,34 0,212 EMBR3 0,359                    

EGIE3 18,626              TIMP3 2,855          2,39 0,068 CPFE3 0,117                    

CPFE3 4,664                 WEGE3 3,649          4,59 0,168 FIBR3 (0,365)                   
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