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Fluctuation % over the period
ISE = + 176,18%

IBOVESPA = + 140,48%
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THEORETICAL PORTFOLIO OF May 30, 2018 PERFORMANCE MARKET CAPITALIZATION - May 30, 2018

TICKER NAME TYPE
 WEIGHTED 

%             

 MONTH

May/2018 

 YEAR

2018 
COMPANY IN BRL    IN USD

TIET11 AES TIETE E UNT      N2 1,269             -11,09 -19,65 ITAUUNIBANCO 265.153.794.830 70.953.651.279

BTOW3 B2W DIGITAL ON       NM 1,443             -12,28 23,66 BRADESCO 185.636.079.332 49.675.161.716

BBDC3 BRADESCO ON       N1 0,924             -18,21 -10,33 SANTANDER BR 125.951.017.718 33.703.777.821

BBDC4 BRADESCO PN       N1 3,846             -15,58 -5,00 ITAUSA 87.519.622.396 23.419.754.454

BBAS3 BRASIL ON   EJ  NM 1,419             -16,77 -3,38 BRASIL 87.022.714.897 23.286.784.827

BRKM5 BRASKEM PNA      N1 5,169             3,74 10,46 TELEF BRASIL 74.647.520.686 19.975.253.060

CCRO3 CCR SA ON       NM 4,888             -13,88 -35,17 CIELO 46.050.015.284 12.322.722.848

CLSC4 CELESC PN       N2 0,311             5,14 15,96 FIBRIA 39.207.494.244 10.491.703.036

CMIG4 CEMIG PN       N1 2,715             -3,64 18,66 BRASKEM 36.100.569.622 9.660.307.632

CIEL3 CIELO ON       NM 8,022             -11,72 -26,69 WEG 36.054.961.603 9.648.103.185

CPLE6 COPEL PNB      N1 1,034             -12,28 -2,42 TIM PART S/A 32.466.045.543 8.687.729.608

CPFE3 CPFL ENERGIA ON       NM 0,516             -5,33 19,69 KLABIN S/A 26.481.506.144 7.086.300.815

DTEX3 DURATEX ON       NM 1,153             -8,88 5,98 LOJAS AMERIC 26.086.202.707 6.980.519.857

ECOR3 ECORODOVIAS ON       NM 0,620             -17,51 -33,27 ENGIE BRASIL 24.144.933.682 6.461.047.279

ELPL3 ELETROPAULO ON       NM 2,428             2,46 114,07 CPFL ENERGIA 23.310.247.683 6.237.690.041

ENBR3 ENERGIAS BR ON       NM 1,676             -4,82 -2,03 LOJAS RENNER 21.263.745.737 5.690.057.730

EGIE3 ENGIE BRASIL ON       NM 3,216             0,00 6,97 CCR SA 20.806.000.000 5.567.567.568

FIBR3 FIBRIA ON       NM 7,039             3,56 48,92 NATURA 14.541.387.982 3.891.192.931

FLRY3 FLEURY ON       NM 3,158             -5,86 -14,74 B2W DIGITAL 11.501.895.313 3.077.841.936

ITSA4 ITAUSA PN       N1 1,755             -17,49 9,63 CEMIG 10.861.930.927 2.906.591.096

ITUB3 ITAUUNIBANCO ON       N1 0,418             -13,33 6,38 ENERGIAS BR 8.022.562.209 2.146.792.135

ITUB4 ITAUUNIBANCO PN       N1 5,469             -15,72 5,23 FLEURY 7.750.373.679 2.073.956.029

KLBN11 KLABIN S/A UNT      N2 5,287             -0,45 21,19 DURATEX 6.744.898.885 1.804.896.678

LIGT3 LIGHT S/A ON       NM 0,538             -29,59 -25,39 MRV 5.982.561.543 1.600.899.530

LAME3 LOJAS AMERIC ON       N1 0,939             -9,39 3,42 COPEL 5.913.007.840 1.582.287.354

LAME4 LOJAS AMERIC PN       N1 4,343             -10,93 4,64 ELETROPAULO 5.857.036.045 1.567.309.619

LREN3 LOJAS RENNER ON       NM 7,533             -9,02 -15,91 ECORODOVIAS 4.413.722.732 1.181.087.164

MRVE3 MRV ON   ED  NM 1,681             -7,83 -5,87 AES TIETE E 3.973.528.553 1.063.293.699

NATU3 NATURA ON       NM 2,470             4,69 2,98 LIGHT S/A 2.518.585.641 673.959.230

SANB11 SANTANDER BR UNT 0,507             -11,36 10,28 CELESC 1.270.820.116 340.064.254

VIVT4 TELEF BRASIL PN 8,011             -7,41 -3,81 TOTAL = 30 1.247.254.783.575 333.758.304.409

TIMP3 TIM PART S/A ON       NM 4,613             -15,44 3,24

WEGE3 WEG ON       NM 5,590             -3,37 -6,86

VARIAÇÃO % NO MÊS NO ANO 12 MESES ACUM.

ISE -7,95 -2,39 9,65 176,18

IBOVESPA -10,87 0,46 22,39 140,48

IGC -10,88 -4,13 15,03 223,20

IBRX 50 -10,88 0,68 22,65 179,02

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR May 02, 2018 - OPENING OVER PAST 12 MONTHS

TICKER VOLATILITY TICKER   
WEIGHTED 

% (A)

PERFORMANCE 

(B)

CONTRIBUTION TO 

INDEX (A*B)
TICKER

BETA IN 

RELATION TO 

BTOW3 51,895              TIET11 1,311          -11,09 (0,145) BTOW3 1,550                    % OF HEAVIEST WEIGHTED 8,02                      

ELPL3 49,855              BTOW3 1,622          -12,28 (0,199) BBAS3 1,478                    % OF LIGHTEST WEIGHTED 0,31                      

LIGT3 44,166              BBDC3 1,122          -18,21 (0,204) ITSA4 1,453                    % OF 5 LARGEST 36,20                    

ENBR3 40,912              BBDC4 4,437          -15,58 (0,691) CMIG4 1,418                    % OF 10 LARGEST 61,62                    

ECOR3 40,501              BBAS3 1,790          -16,77 (0,300) ITUB4 1,391                    

DTEX3 39,972              BRKM5 4,471          3,74 0,167 BBDC3 1,367                    

NATU3 37,806              CCRO3 5,153          -13,88 (0,715) TIMP3 1,347                    

CMIG4 37,451              CLSC4 0,259          5,14 0,013 LAME4 1,282                    AVERAGE PERFORMANCE FOR THE

BBAS3 36,263              CMIG4 2,965          -3,64 (0,108) BBDC4 1,279                    % PER SECTOR MONTH

TIMP3 33,575              CIEL3 8,293          -11,72 (0,972) SANB11 1,275                    Construction -7,83

FIBR3 33,569              CPLE6 1,045          -12,28 (0,128) ECOR3 1,254                    Trading -10,40

BRKM5 33,559              CPFE3 0,499          -5,33 (0,027) LAME3 1,254                    Electricity -6,57

CCRO3 32,945              DTEX3 1,124          -8,88 (0,100) LREN3 1,209                    Financial intermediaries -15,49

FLRY3 31,640              ECOR3 0,688          -17,51 (0,120) BRKM5 1,197                    Wood and paper -1,92

BBDC3 31,637              ELPL3 2,207          2,46 0,054 DTEX3 1,165                    Machinery and equipment -3,37

LAME4 31,255              ENBR3 1,583          -4,82 (0,076) CPLE6 1,128                    Personal hygiene and cleaning products 4,69

CIEL3 30,708              EGIE3 2,912          0,00 0,000 FLRY3 1,075                    Chemicals 3,74

LREN3 30,658              FIBR3 6,098          3,56 0,217 ENBR3 1,054                    Pharmaceutical/Medical Products -5,86

LAME3 30,637              FLRY3 3,096          -5,86 (0,181) ITUB3 1,047                    Diversified Financial Services -11,72

ITSA4 30,168              ITSA4 2,139          -17,49 (0,374) WEGE3 1,041                    Telecommunications -11,42

CPLE6 29,337              ITUB3 0,502          -13,33 (0,067) LIGT3 1,022                    Transportation -15,70

WEGE3 28,953              ITUB4 6,352          -15,72 (0,998) CCRO3 0,919                    

ITUB4 28,535              KLBN11 4,019          -0,45 (0,018) VIVT4 0,883                    

MRVE3 27,897              LIGT3 0,661          -29,59 (0,196) NATU3 0,854                    

SANB11 27,828              LAME3 0,975          -9,39 (0,092) ELPL3 0,853                     

BBDC4 27,668              LAME4 4,605          -10,93 (0,503) MRVE3 0,825                    

CLSC4 25,259              LREN3 7,761          -9,02 (0,700) CLSC4 0,793                    

ITUB3 23,542              MRVE3 1,665          -7,83 (0,130) CIEL3 0,741                    

KLBN11 23,328              NATU3 2,142          4,69 0,100 EGIE3 0,676                    

VIVT4 23,081              SANB11 0,566          -11,36 (0,064) KLBN11 0,554                    

TIET11 22,990              VIVT4 7,877          -7,41 (0,583) TIET11 0,552                    

CPFE3 21,459              TIMP3 4,978          -15,44 (0,769) CPFE3 0,540                    

EGIE3 19,876              WEGE3 5,083          -3,37 (0,172) FIBR3 0,002                    
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