ESTATISTICAS DE DAY-TRADE DE PESSOA FiSICA
Trimestre (maio/junho/julho) - 2020

% Médio % Médio % Médio % Médio
y Ganho Perda [ Perda

Clientes Clientes Clientes Clientes
Mensal Mensal

Ganhad Perdedores P
anhadores | PerdecoresPor| Mediano (R$) | Mediana ($)

Por Més

Ganhadores | Perdedores Por
Por Dia

Diéri Diéri
Mediano (R$) | Mediana (R$)

Vencimentos

Wpo 12 vencimento 29% 51% 100,00 -150,00 23% 77% 175,00 315,00
WIN 12 vencimento 52% 28% 67,19 93,00 26% 74% 148,30 236,00
OpgGes de Compra Intervalo de Delta (%)

DCa 04520 50% 50% 38,36 17,53 47% 53% 2863 25,08
BBDCA 2054540 57% 23% 74,99 50,08 55% 45% 94,29 56,74
BBDCA. 4058560 58% 2% 12739 85,14 62% 38% 159,22 95,07
BBDCA 60<4<80 55% 5% 13917 68,03 65% 35% 149,55 80,67
BBDCA 80<4<100 57% 3% 99,77 50,25 63% 37% 100,00 68,08
COGN3 04520 62% 38% 57,49 1565 47% 53% 59,98 -20,00
COGN3 2054540 56% 4% 59,96 39,00 53% a7% 7973 -40,00
COGN3 4058560 59% 1% 83,37 55,28 57% 43% 99,52 62,57
COGN3 60<4<80 59% 1% 92,07 68,11 63% 37% 120,00 77,68

80<4<100 %

ESTATISTICAS DE DAY-TRADE DE PESSOA FiSICA

Trimestre (maio/junhofjulho) - 2020

% Médio % Médio canho rerda % Médio % Médio canho rerda
Clientes Clientes ) 4 Clientes Clientes
Ganhadores | Perdedores por| D& piéria Ganhadores | Perdedores por|  Mens?! Mensal
Mediano (R$) | Mediana (RS) ° Mediano (R$) | Mediana (R$)
Por Més
Opgdes de Compra Intervalo de Delta (%)
<0520

PETRA 20<0540 60% 0% 100,00 65,08 61% 39% 149,69 66,67
PETRA 4050560 65% 35% 12824 95,85 69% 31% 180,00 8051
PETRA 60<0<80 65% 35% 178,16 134,98 68% 32% 240,00 17,71
PETRA 8045100 63% 37% 150,00 7292 61% 39% 200,10 9032
VALES 08520 52% 8% 59,68 45,16 45% 55% 8128 54,03
VALES 20<0540 59% 1% 119.47 107,55 57% 3% 12938 8029
VALES 4050560 64% 36% 18035 153,80 66% 34% 189,60 112,66
VALES 60<0<80 68% 32% 178,70 21052 65% 35% 249,27 148,97
VALES 8045100 66% 34% 17336 11007 65% 35% 279,54 194,70
VVARS 08520 53% a7% 4997 3528 49% 51% 65,00 4062
VVARS 20<0540 57% 43% 7606 51,95 58% 42% 98,35 6018
VVARS 4050560 60% 20% 98,04 77,00 64% 36% 104,96 85,00
VVARS 60<0<80 61% 39% 102,69 9022 65% 35% 11035 7432
VVARS 80< <100 60% 40% 9004 58,40 56% 44% 140,55 54,50
BBDCA 058520 43% 57% 3695 1126 43% 57% 46,00 1501
BBDCA 20<0540 60% 40% 80,00 62,59 58% 2% 60,00 211
BBDCA 4050560 62% 38% 89,60 822 63% 37% 119.42 40,00
BBDCA 60< 0580 66% 34% 170,00 14,00 72% 28% 95,70 1659
BBDCA 8005100 57% 3% 4395 136,34 66% 34% 94,56 33062
COGN3. 08520 55% 5% 2773 14,16 53% 7% 24,99 47,71
COGN3. 20<0540 51% 49% 3773 25,00 50% 50% 24,95 22,00
COGN3. 4050560 52% 8% 77,38 4030 59% 1% 8188 45,85
COGN3. 60< 0580 a7% 53% 5187 2018 67% 33% 101,96 3632
COGN3. 8005100 53% a7% 2261 8354 59% a1% 96,00 155,00
PETRA 08520 50% 50% 5434 17,55 45% 55% 92,58 40,08
PETRA 20<0540 59% 1% 11955 80,19 60% 0% 11963 95,24
PETR4 4050560 64% 36% 148,67 91,86 67% 33% 180,56 9127
PETRA 60< 0580 63% 37% 184,53 105,95 72% 28% 250,00 100,00
PETR4 80<0<100 54% 6% 94,76 63,79 59% 1% 254,52 9182
VALES 08520 54% 6% 8524 6281 4% 51% 99,95 101,71
VALES 20<0540 61% 39% 148,64 135,00 62% 38% 189,78 150,00
VALES 4050560 69% 31% 192,00 175,00 74% 26% 267,07 150,94
VALES 60< 0580 72% 28% 239,05 363,99 7% 23% 360,00 186,00
VALE3 8005100 64% 36% 139,14 408,50 70% 30% 242,35 254,30
VVAR3 08520 56% 44% 3609 29,60 46% 54% 40,00 40,06
VVARS 20<0540 4% 53% 50,80 54,00 50% 50% 70,00 50,00
VVARS 4050560 52% 8% 6481 5148 60% 0% 107,13 43,10
VVAR3 60<0<80 7% 53% 90,00 50417 53% 7% 119,12 7000
VVARS 8005100 58% 2% 4582 2975 45% 55% 3532 37,00
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METRICAS DE RISCO

Estresse

VaR 1d (99,96%) Estatistico

(99,96%)

Estresse
Estatis
(0.04%)

o

EV: 88% 12,3% -105%
AzuLa 151% 43,8% 34,8%
B35A3 8,0% 21,8% 17,5%
BBAS3 8,8% 189% 14,8%
8BDC3 9,0% 14,7% 12,3%
BBDCA. 9,7% 144% 11,9%
BBSE3 55% 119% -106%
BEEF3 9,7% 205% -15,2%
BPAC1L 103% 27,9% -19,5%

RAP4. 81% 18,4% 153%
BRDT3 8,0% 263% -19,4%
BRFS3 89% 17,6% 141%
BRKMS 9,9% 236% 17,4%
BRML3 9,8% 228% -169%
BTOW3 10,7% 26,7% -19.0%
CCRO3 81% 194% -15,6%
CIEL3 15,7% 181% -15,2%
cmIGd 9,0% 162% 13,7%
OGN3 17,7% 225% -181%
CPFE3 55% 153% 12,6%
CRFB3 7.5% 121% -101%
CSAN3 87% 194% -16,6%
CSNA3 118% 233% -17,6%
cves3 15,7% 359% 23,9%
CYRE3 118% 310% 22,0%
ECOR3 104% 17,7% -143%
EGIE3 57% 18,6% 14,7%
ELET3 131% 236% 17,2%
ELET6 11.4% 203% -155%
EMBR3 12,9% 18,8% -15,6%
NBR3 54% 315% 231%
ENGI11 60% 216% -161%
EQTL3 58% 13,0% 113%
FLRY3 64% 128% -106%
GGBRA. 91% 171% 138%
GNDI3 8,6% 289% 208%
GoAua 91% 19.7% -163%
GoLLa 15,8% 372% 228%
HAPV3 7.0% 238% -192%
HGTX3 97% 39.0% 261%
HYPE3 7.0% 18,7% 14,7%
IGTA3 83% 163% 134%
IRBR3 16.9% 391% 307%
1T5A4. 7.8% 14,2% 11,7%
1TUBA 86% 14,8% -12,0%
1BSS3 7.0% 20,7% -18,6%
KLBN11 59% 160% 12,9%
LAMES 89% 18,7% 14,4%
LREN3 7.9% 192% -14,6%
MGLU3 92% 328% 21,6%
MRFG3 94% 266% -18,7%
MRVE3 92% 235% 18,7%
MULT3 84% 191% 153%
NTCO3 101% 169% 129%
PCAR3 9.9% 131% 114%
PETR3 7.5% 213% 17,8%
PETR4 7.5% 202% 17,8%
QUAL3 10,5% 208% 171%
RADL3 7.0% 273% -183%
RAIL3 69% 267% 211%
RENT3 10,7% 218% -164%
SANB11 9,0% 133% 11,7%
5BSP3 98% 154% 13,6%
SULALL 83% 150% 12,4%
5uz83 7.5% 15.7% -126%
TAEE1L 30% 178% 14,3%
TIMP3 108% 211% -166%
TOTS3 59% 14.9% 123%
UGPA3 89% 168% 138%
USIMS 10,7% 235% 17,7%
VALE3 82% 184% 15,4%
vIvTa 7.0% 9.9% 8,7%
VVAR3 14.2% 333% 225%
WEGE3 12,4% 218% -164%
YDuQ3 0,00% 227% -181%
BOVA1L 52% 109% -101%
BOVV11 53% 14,5% -145%

USD/BRL 42% 79% -6,4%

Iboves| 53% 112% 11,0%

Pré 1ano 1622 2439 2143

Pré 3 anos 2933 57,15 4421

Pré 5 anos 3091 74,98 59,82
Cupom de IPCA 1 ano 24,22 79,22 75,55
Cupom de IPCA 5 anos 2348 106,83 96,96
Cupom de IPCA 10 anos 2136 13560 131,02
Cupom de IPCA 15,5 anos 1937 127,84 126,49
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