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

% Médio édi % Médio % Médio
Clientes i Clientes Clientes Ganho Perda
DIELEY Mensal Mensal
Mediana (R$) " " Mediano (R$) | Mediana (RS)
BPAC11 63% 37% 135,50 -97,59 62% 38% 171,81 -89,00
BRAP4 56% 44% 52,76 -49,04 50% 50% 74,41 -51,00
BRDT3 65% 35% 73,50 -53,47 63% 37% 80,53 -56,00
BRFS3 61% 39% 72,72 -51,38 59% 41% 87,00 -68,00
BRKMS 58% 42% 77,00 -65,24 56% 44% 105,73 -97,96
BRML3 62% 38% 46,09 -38,00 62% 38% 50,00 -38,35
BTOW3 60% 40% 151,00 -153,00 57% 43% 176,33 -214,83
CCRO3 61% 39% 59,90 -50,05 57% 43% 55,86 -48,23
CIEL3 58% 42% 31,05 -29,00 57% 43% 41,82 -36,00
CMIG4 61% 39% 33,44 -26,53 60% 40% 36,00 -28,11
COGN3 60% 40% 64,00 -52,58 58% 42% 60,00 -48,58
CPFE3 61% 39% 44,80 -50,00 59% 41% 49,79 -50,16
CRFB3 65% 35% 39,77 -34,00 60% 40% 46,09 -33,29
CSAN3 60% 40% 98,44 -78,96 57% 43% 111,00 -81,89
CSNA3 60% 40% 53,50 -43,28 61% 39% 59,74 -50,00
CveB3 61% 39% 42,27 -48,78 59% 41% 41,50 -58,82
CYRE3 60% 40% 49,15 -50,36 61% 39% 68,00 -56,00
ECOR3 61% 39% 53,33 -50,61 58% 42% 49,31 -50,66
EGIE3 65% 35% 37,50 -32,26 61% 39% 30,69 -30,24
ELET3 64% 36% 82,98 -71,38 63% 37% 101,65 -64,97
ELET6 64% 36% 88,57 -71,52 63% 37% 98,43 -76,78
EMBR3 62% 38% 32,00 -28,00 62% 38% 47,98 -30,06
ENBR3 64% 36% 18,79 -17,00 61% 39% 18,83 -15,51
ENGI11 63% 37% 75,69 -59,75 60% 40% 93,07 -65,14
EQTL3 63% 37% 48,65 -36,00 61% 39% 55,00 -39,32
FLRY3 62% 38% 23,79 -25,13 61% 39% 28,77 -31,15
GGBR4 60% 40% 56,70 -45,07 59% 41% 57,00 -45,00
GNDI3 65% 35% 101,65 -82,72 61% 39% 145,64 -82,97
GOAU4 61% 39% 38,97 -24,60 59% 41% 34,96 -23,00
GOLLa 61% 39% 54,83 -60,48 59% 41% 59,00 -61,59
HAPV3 63% 37% 103,20 -89,65 61% 39% 130,82 -100,98
HGTX3 65% 35% 49,00 -54,19 63% 37% 60,83 -60,83
HYPE3 64% 36% 46,36 -42,12 60% 40% 53,05 -53,28
IGTA3 62% 38% 71,54 -62,00 62% 38% 69,50 -65,00
IRBR3 58% 42% 79,39 -76,06 57% 43% 74,50 -77,07
ITSA4 62% 38% 14,71 -11,39 60% 40% 13,95 -10,20
ITuB4 59% 41% 47,15 -44,50 57% 43% 51,00 -49,00
1BSS3 61% 39% 62,89 -55,92 59% 41% 63,56 -58,00
KLBN11 60% 40% 43,44 -38,76 56% 44% 45,00 -46,02
\ME4 58% 42% 53,45 -48,50 57% 43% 60,10 -54,89
LREN3 63% 37% 83,50 -64,31 63% 37% 83,76 -71,38
MGLU3 60% 40% 72,00 -76,77 59% 41% 79,82 -85,42
MRFG3 59% 41% 50,00 -40,00 57% 43% 55,74 -43,70
MRVE3 62% 38% 38,52 -30,30 62% 38% 40,00 -41,40
MULT3 60% 40% 64,24 -62,27 60% 40% 65,43 -60,00
NTCO3 66% 34% 96,11 -70,78 62% 38% 107,00 -85,00
PCAR3 69% 31% 103,84 -68,00 64% 36% 141,52 -95,08
PETR3 65% 35% 50,00 -43,41 65% 35% 51,55 -35,00
PETR4 61% 39% 48,00 -40,00 60% 40% 47,68 -40,00
QUAL3 60% 40% 50,63 -53,14 61% 39% 63,00 -52,85
RADL3 67% 33% 103,00 -81,29 62% 38% 135,32 -96,75
RAIL3 64% 36% 66,88 -46,78 62% 38% 75,00 -52,55
RENT3 63% 37% 88,37 -71,22 63% 37% 93,04 -68,59
SANB11 62% 38% 54,00 -55,14 57% 43% 52,00 -60,00
SBSP3 65% 35% 101,72 -83,86 61% 39% 110,71 -96,00
SULA11 63% 37% 79,70 -74,75 61% 39% 92,25 -83,22
SUZB3 61% 39% 87,48 -70,50 59% 41% 107,08 -100,78
TAEE11 64% 36% 28,62 -20,27 56% 44% 22,61 -17,18
TIMP3 65% 35% 22,72 -20,83 62% 38% 22,92 -23,30
TOTS3 61% 39% 48,00 -44,00 57% 43% 46,00 -42,47
UGPA3 63% 37% 69,03 -57,18 61% 39% 74,71 -61,71
UsIM5 58% 42% 47,74 -38,19 57% 43% 51,86 -43,98
VALE3 58% 42% 72,47 -60,53 54% 46% 72,63 -76,50
VivTa 63% 37% 49,87 -39,16 61% 39% 50,00 -52,33
VVAR3 58% 42% 57,90 -58,12 57% 43% 63,00 -64,00
WEGE3 61% 39% 46,35 -42,71 60% 40% 53,00 -48,00
63% 37% 75,67 -66,62 61% 39% 105,73 -77,61

Vencimentos

40,00 40,00
BBDC4 57% 43% 91,99 60,03 53% 47% 99,79 -70,00
BBDC4 60% 40% 119,73 -80,38 59% 1% 159,50 85,24
BBDC4 57% 43% 114,64 60,23 63% 37% 126,90 74,81
BBDC4 80<A<100 66% 34% 100,00 -48,92 66% 34% 100,00 -34,05
1TUB4. 0<a<20 49% 51% 31,28 -30,05 45% 55% 42,57 -30,01
1TUB4. 204540 62% 38% 89,89 61,34 62% 38% 99,84 64,82
1TUB4. 4054560 62% 38% 152,12 55,50 65% 35% 129,73 -60,00
1TUB4. 60<A<80 66% 34% 136,44 -102,57 68% 3% 160,00 -120,00
1TUB4. 80<A<100 63% 37% 159,07 -75,00 65% 35% 343,17 76,56
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Perda q::::: q::::: Ganho Perda
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Mediano (R$) | Mediana (Rg) |C2nhadores Por| PerdedoresPor | 1 o0 (r) | Mediana (R$)

% Médio
Clientes
Ganhadores Por| Perdedores Por

Opgdes de Compra Intervalo de Delta (%)

79,95

PETR4 2054540 59% 41% 116,23 60% 0% 149,81
PETR4 4050560 62% 38% 157,04 117,56 66% 34% 186,81
PETR4 60<4<80 64% 36% 177,53 139,62 68% 32% 240,00
PETR4 80<4<100 60% 40% 150,00 84,16 58% 2% 200,10
VALE3 0<A<20 54% 6% 49,98 -48,18 7% 53% 81,28
VALE3 2058540 59% 1% 127,47 11034 58% 2% 12938
VALE3 4050560 65% 35% 181,00 -162,00 64% 36% 189,60
VALE3 60<A<80 70% 30% 202,43 294,38 67% 33% 299,88
VALE3 80<A <100 73% 27% 162,49 -139,99 62% 38% 279,54
VVAR3 53% 47% 48,47 -30,01 8% 52% 44,98
VVAR3 56% 4% 67,38 50,55 59% 1% 84,60
VVAR3 59% 1% 86,83 65,07 64% 36% 104,96
VVAR3 62% 38% 79,67 90,28 65% 35% 11035
VVAR3 57% 43% 76,05 5% 45% 143,70
BBDCA 058520 49% 51% 59,65 -15,63 4% 56% 75,00 32,22
BBDCA 2058540 58% 2% 75,96 63,84 57% 3% 114,49 40,08
BBDCA 4058560 61% 39% 89,70 63,24 65% 35% 13092 52,32
BBDCA 605080 66% 34% 119,82 13,52 73% 27% 95,70 16,59
BBDCA 80< <100 62% 38% 14,00 7,23 68% 32% 18,53 3093
1TUB4 058520 57% 43% 39,77 -20,00 55% 5% 30,00 20,56
1TUB4 2058540 62% 38% 99,62 73,00 62% 38% 109,69 54,08
1TUB4 4058560 65% 35% 139,78 60,00 71% 29% 159,16 52,50
1TUB4 605080 51% 49% 190,60 71,63 62% 38% 203,58 29,00
1TUB4 80< <100 62% 38% 38,77 -16,76 72% 28% 132,66 3595
PETR4. 058520 49% 51% 60,00 25,96 45% 55% 99,75 42,96
PETRA. 2058540 56% 4% 122,32 -100,19 56% 4% 134,85 120,00
PETR4. 4058560 63% 37% 154,52 82,72 67% 33% 198,88 91,27
PETRA. 60<A<80 63% 37% 186,19 95,15 71% 29% 250,00 117,22
PETRA. 80< <100 8% 5% 71,03 72,16 50% 1% 254,52 94,56
VALE3 058520 52% 8% 76,92 55,05 46% 54% 99,95 60,10
VALE3 2058540 61% 39% 143,97 -128,65 62% 38% 18333 152,52
VALE3 4058560 68% 32% 192,00 -171,03 74% 26% 320,00 177,17
VALE3 60<A<80 70% 30% 224,31 305,77 75% 25% 338,59 132,58
VALE3 80< <100 66% 34% 180,00 -310,00 66% 34% 254,69 57,08
VVAR3 058520 54% 46% 33,95 29,02 45% 55% 39,95 40,06
VVAR3 2058540 8% 52% 43,72 -49,00 8% 52% 63,13 50,00
VVAR3 4058560 51% 49% 44,00 -40,00 56% 4% 43,85 40,00
VVAR3 605080 54% 46% 78,00 47,01 52% 8% 70,00 30,00
80< A <100 15,00 17,83 52% 8% 34,97 234,00
METRICAS DE RISCO
Estresse Estresse
VaR 1d (99,96%) Estatistico Estatistico
(99,96%) (0,04%)
AZUL4 263% 44,0% -353%
B35A3 100% 21,8% 17,5%
BBAS3 123% 19,0% 14.9%
8BDC3 106% 14,7% 12,3%
8BDCA 11,4% 14,5% 11,9%
BBSE3 8,8% 11,9% -107%
BEEF3 108% 20,6% -153%
BPAC11 162% 28,0% -19,7%
BRAPA 7.7% 18,4% -153%
BRDT3 11,4% 26,4% -19,8%
BRFS3 102% 17,6% 14,2%
BRKMS 14,0% 23,6% 17,4%
BRML3 13,2% 23,0% -169%
BTOW3 13,2% 26,8% -191%
CCRO3 13.0% 19,4% -15,6%
CIEL3 18,7% 17,7% -151%
cmIGa 11,9% 16,1% 138%
COGN3 160% 22,1% 17.9%
CPFE3 7.7% 15,4% 12,7%
CRFB3 7.0% 12,0% -103%
CSAN3 8,4% 19,4% -16,7%
CSNA3 160% 23,3% 17,7%
cvees 208% 357% 238%
CYRE3 16,7% 31,0% -22,0%
ECOR3 123% 17,7% 14,4%
EGIE3 7.0% 18,6% -14,8%
ELET3 13.0% 23,4% 17,2%
ELETE 109% 20,2% -15,5%
EMBR3 189% 18,8% -15,6%
ENBR3 6.7% 31,5% 23,2%
ENGI11 8,8% 21,6% -161%
EQTL3 7.8% 13,0% 11,4%
FLRY3 8,6% 12,9% 107%
GGBRA 132% 17,1% 138%
GNDI3. 8,6% 296% 21,0%
GOAU4 123% 19,7% -163%
GoLLd 26,7% 373% 22,9%
HAPV3 9,6% 243% -19,4%
HGTX3 14,7% 39,0% 261%
HYPE3 8,6% 18,6% 14,7%
1GTA3 11,8% 16,4% 135%
IRBR3 268% 389% -305%
1TsAd 9,4% 14,3% 11,7%
1TuBa 107% 14,8% 12,0%
1BSS3. 9.2% 20,7% -18,6%
KLBN11 8.0% 16,1% 13.0%
LAMES 9.9% 18,7% 14,4%
LREN3 111% 19,3% 14,6%
MGLU3 9.9% 33,0% 21,7%
MRFG3 9.7% 265% -18,8%
MRVE3 12,5% 23,6% -18,8%
MULT3 12,2% 19,1% -154%
NTCO3 105% 16,9% 13.0%
PCAR3 9,4% 13,1% 11,4%
PETR3 104% 213% 17.9%
PETR4 103% 203% 17,8%
QUAL3 11,5% 20,9% -17,1%
RADL3 7.8% 273% -18,3%
RAIL3’ 9.2% 267% 21,2%
RENT3 12,0% 21,8% -16,4%
SANB11 11,7% 13,4% 11,7%
SBSP3 11,8% 15,4% 13,6%
SuLALL 9,6% 15,0% 12,5%
5UZB3 8.9% 15,8% 12,6%
TAEE11 2,0% 17,8% 14,3%
TIMP3 7,9% 21,1% -16,6%
TOTS3 9.7% 15,0% 12,3%
UGPA3 11,6% 16,9% 138%
usIMS 163% 235% 17,7%
VALE3 7,2% 18,4% -155%
vIvTa 5,6% 9,9% -8,7%
VVAR3 161% 33,6% 22,7%
WEGE3 8,7% 21,6% -16,4%
YDUQ3 001% 22,6% -18,0%

Cupom de IPCA 1 ano 734 8,27 6,58
Cupom de IPCA 5 anos 22,82 41,69 32,37
Cupom de IPCA 10 anos 22,68 75,39 59,50
Cupom de IPCA 15,5 anos 20,42 87,24 70,35
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