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Citigroup Index LLC
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JP J.P.Morgan
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0.315 5
2
20.315 15 0.315 5
20.315 15 0.315 5
3
ETF REIT
NISA
NISA
15.315 15 0.315
28 8
2016 7 29

549,721,142 97.57

13,669,311 2.43

563,390,453 100.00
EQUATORIAL ENERGIA SA ORD 31,900| 1,461.71| 46,628,714| 1,740.81| 55,532,030| 9.86
CIELO SA 43,056| 1,023.58| 44,071,295| 1,145.86| 49,336,389| 8.76
LOJAS RENNER S.A. 51,600| 692.52| 35,734,280| 855.67| 44,152,923| 7.84
ULTRAPAR PARTICIPACOES SA 17,100| 2,157.40| 36,891,677| 2,337.03| 39,963,275| 7.09
ALIANSCE SHOPPING CENTERS SA 73,200 419.76| 30,726,432| 462.21| 33,833,860| 6.01
SUZANO PAPEL E CELULOSE S.A. 74,600) 386.49| 28,832,601 325.03| 24,247,745| 4.30
MULTIPLAN EMPREENDIMENTOS 11,500| 1,809.24| 20,806,315| 1,981.26| 22,784,573| 4.04
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EVEN CONSTRUTORA E INCORPORA 147,800 123.55| 18,260,985 143.51| 21,210,837 3.76
CIA HERING 36,800 416.90| 15,342,244| 541.09| 19,912,274 3.53
LOJAS AMERICANAS SA-PREF 31,329| 448.90| 14,063,764| 577.84| 18,103,250 3.21
PETROBRAS - PETROLEO BRAS-PR 48,500 262.94| 12,752,784| 362.41| 17,577,331 3.12
BB SEGURIDADE PARTICIPACOES 17,100 831.60{ 14,220,360 930.12| 15,905,134 2.82
10CHPE-MAXION SA 26,900 458.40| 12,331,218 549.64| 14,785,531 2.62
CVC BRASIL OPERADORA E AGENCIA 20,800 636.76| 13,244,774 678.26| 14,107,991 2.50
MAHLE-METAL LEVE SA 15,600 779.32| 12,157,517 852.19| 13,294,195 2.36
DURATEX SA 40,615 232.21| 9,431,388 308.24| 12,519,428 2.22
DIRECIONAL ENGENHARIA SA 54,300 156.81| 8,515,109| 200.85| 10,906,220 1.94
CIA PARANAENSE DE ENERGIA 15,500 513.21| 7,954,848 675.73| 10,473,883 1.86
EDP - ENERGIAS DO BRASIL SA 22,549 402.33| 9,072,275 458.72| 10,343,822 1.84
CIA PARANAENSE ENER-SP ADR P 9,900( 750.77| 7,432,720| 1,014.96| 10,048,128 1.78
VALE SA-PREF A 21,000 374.14| 7,856,957| 473.93| 9,952,589 1.77
CCR SA 15,800 482.80| 7,628,291| 575.94| 9,099,890 1.62
SAO CARLOS EMPREENDIMENTOS 10,300f 755.88| 7,785,614 845.85| 8,712,317 1.55
GERDAU SA-PREF 32,316 178.99| 5,784,305 247.73| 8,005,888 1.42
FIBRIA CELULOSE SA 7,900/ 893.37| 7,057,670| 655.14| 5,175,625 0.92
CYRELA BRAZIL REALTY SA EMP 13,900| 317.43| 4,412,327| 346.26| 4,813,047 0.85
TELEFONICA BRASIL S.A. 2,848| 1,291.91| 3,679,360 1,552.31| 4,421,007 0.78
MARCOPOLO SA-PREF 43,900 72.86| 3,198,729 95.67| 4,200,071 0.75
VALE SA-SP ADR 6,100| 441.69| 2,694,349| 605.63| 3,694,379 0.66
RANDON PARTICIPACOES SA-PREF 25,750 95.67| 2,463,595 143.19| 3,687,235 0.65

17.09

14.58

12.45

11.48

10.69

8.76

6-30

4.60

2.82

2.52

2.50

2.36

0.78

0.63

97.57

2016 7 1
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1
1 (2010 6 15 ) 19,933,631,593 19,933,631,593 0.8822 0.8822
2 (2010 12 15 ) 8,596,936,184 8,837,580,874 1.0003 1.0283
3 (2011 6 15 ) 5,295,619,418 5,338,434,059 0.9895 0.9975
4 (2011 12 15 ) 3,027,017,668 3,027,017,668 0.7634 0.7634
5 (2012 6 15 ) 2,781,132,883 2,781,132,883 0.8078 0.8078
6 (2012 12 17 ) 2,304,433,183 2,342,847,875 0.8998 0.9148
7 (2013 6 17 ) 2,054,022,617 2,054,022,617 0.9392 0.9392
8 (2013 12 16 ) 1,626,706,694 1,626,706,694 0.9511 0.9511
9 (2014 6 16 ) 1,221,949,878 1,221,949,878 0.9772 0.9772
10 (2014 12 15 ) 1,077,522,072 1,077,522,072 0.8390 0.8390
11 (2015 6 15 ) 1,002,744,768 1,002,744,768 0.8199 0.8199
12 (2015 12 15 ) 521,436,400 521,436,400 0.5814 0.5814
13 (2016 6 15 ) 481,777,310 481,777,310 0.5998 0.5998
2015 7 850,303,508 0.7374
8 719,926,084 0.6550
9 568,769,062 0.5524
10 581,044,479 0.6004
11 570,418,352 0.6195
12 486,558,419 0.5697
2016 1 406,968,558 0.4918
2 404,402,287 0.4973
3 507,212,360 0.6270
4 526,373,986 0.6524
5 494,081,943 0.6153
6 524,962,693 0.6592
7 563,390,453 0.7153
1 2010 1 12 2010 6 15 0
2 2010 6 16 2010 12 15 0.0280
3 2010 12 16 2011 6 15 0.0080
4 2011 6 16 2011 12 15 0
5 2011 12 16 2012 6 15 0
6 2012 6 16 2012 12 17 0.0150
7 2012 12 18 2013 6 17 0
8 2013 6 18 2013 12 16 0
9 2013 12 17 2014 6 16 0
10 2014 6 17 2014 12 15 0
11 2014 12 16 2015 6 15 0
12 2015 6 16 2015 12 15 0
13 2015 12 16 2016 6 15 0
1 2010 1 12 2010 6 15 11.8
2 2010 6 16 2010 12 15 16.6
3 2010 12 16 2011 6 15 0.3
4 2011 6 16 2011 12 15 22.8
5 2011 12 16 2012 6 15 5.8
6 2012 6 16 2012 12 17 13.2
7 2012 12 18 2013 6 17 4.4
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8 2013 6 18 2013 12 16 1.3
9 2013 12 17 2014 6 16 2.7
10 2014 6 17 2014 12 15 14.1
11 2014 12 16 2015 6 15 2.3
12 2015 6 16 2015 12 15 29.1
13 2015 12 16 2016 6 15 3.2
1 1 10,000
1 2010 1 12 2010 6 15 23,347,170,898 750,967,111 22,596,203,787
2 2010 6 16 2010 12 15 318,510,847 14,320,261,392 8,594,453,242
3 2010 12 16 2011 6 15 107,728,325 3,350,351,398 5,351,830,169
4 2011 6 16 2011 12 15 107,451,146 1,494,047,378 3,965,233,937
5 2011 12 16 2012 6 15 736,138,063 1,258,478,660 3,442,893,340
6 2012 6 16 2012 12 17 309,659,952 1,191,573,806 2,560,979,486
7 2012 12 18 2013 6 17 2,160,986,490 2,535,074,819 2,186,891,157
8 2013 6 18 2013 12 16 120,743,853 597,307,236 1,710,327,774
9 2013 12 17 2014 6 16 72,800,291 532,641,239 1,250,486,826
10 2014 6 17 2014 12 15 349,859,745 316,030,096 1,284,316,475
11 2014 12 16 2015 6 15 136,273,027 197,556,901 1,223,032,601
12 2015 6 16 2015 12 15 4,474,631 330,584,756 896,922,476
13 2015 12 16 2016 6 15 3,537,298 97,233,926 803,225,848

N -
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12 13

27 12 15 28 6 15
14,324,619 22,991,325
7,968,772 -
504,582,388 461,006,522
27,840 -
3,685,716 3,043,999
2 -
530,589,337 487,041,846
530,589,337 487,041,846
1,291,508 9,999
272,834 177,787
7,015,769 4,571,593
572,826 505,157
9,152,937 5,264,536
9,152,937 5,264,536
896,922,476 803,225,848
375,486,076 321,448,538
24,403,194 27,577,137
521,436,400 481,777,310
521,436,400 481,777,310
530,589,337 487,041,846
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12 13

27 6 16 27 12 16

27 12 15 28 6 15
6,908,589 8,948,777
638 116
72,875,227 25,722,170
185,646,611 16,055,933
251,612,611 18,615,130
272,834 177,787
7,015,769 4,571,593
3,367,532 3,112,793
10,656,135 7,862,173
262,268,746 10,752,957
262,268,746 10,752,957
262,268,746 10,752,957
48,950,641 4,104,260
220,287,833 375,486,076
59,632,058 40,709,676
59,632,058 40,709,676
1,512,196 1,529,355
1,512,196 1,529,355
375,486,076 321,448,538
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1
9,719,840 9,692,000 27,840
27,840
13 28 6 15
12 13
27 12 15 28 6 15

1,223,032,601 896,922,476

4,474,631 3,537,298

330,584,756 97,233,926

28 6 15
VALE SA-SP ADR 6,100 | 4.23 25,803.00
VALE SA-SP PREF ADR 100 | 3.37 337.00
CIA PARANAENSE ENER-SP ADR P 9,900 | 7.19 71,181.00
3 97,321.00
(10,327,704)
2.1 2.2

RUMO LOGISTICA OPERADORA MUL SA 3,876 | 4.46 17,286.96
COSAN SA INDUSTRIA COMERCIO 2,500 | 31.90 79,750.00
PETROBRAS - PETROLEO BRAS-PR 48,900 | 8.30 405,870.00
ULTRAPAR PARTICIPACOES SA 17,200 | 68.10 | 1,171,320.00
DURATEX SA 40,915 | 7.33 299,906.95
FIBRIA CELULOSE SA 8,000 | 28.20 225,600.00
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GERDAU SA-PREF 32,516 | 5.65 183,715.40
METALURGICA GERDAU SA-PREF 12,273 | 1.92 23,564.16
SUZANO PAPEL E CELULOSE S.A. 75,100 | 12.20 916,220.00
VALE SA-PREF A 21,200 | 11.81 250,372.00
EMPRESA BRAS DE AERONAUTICA 5,800 | 17.35 100,630.00
10CHPE-MAXION SA 27,100 | 14.47 392,137.00
MARCOPOLO SA-PREF 44,200 | 2.30 101,660.00
RANDON PARTICIPACOES SA-PREF 25,950 | 3.02 78,369.00
CCR SA 15,900 | 15.24 242,316.00
COSAN LOGISTICA SA 675 | 3.42 2,308.50
ECORODOVIAS INFRA E LOG SA 7,400 | 7.76 57,424.00
SANTOS BRASIL PARTICIPACOES 5,500 | 12.15 66,825.00
MAHLE-METAL LEVE SA 15,700 | 24.60 386,220.00
ALPARGATAS SA-PREF 9,438 | 9.62 90,793.56
DIRECIONAL ENGENHARIA SA 54,700 | 4.95 270,765.00
EVEN CONSTRUTORA E INCORPORA 148,900 | 3.90 580,710.00
CVC BRASIL OPERADORA E AGENCIA 21,000 | 20.10 422,100.00
CIA HERING 37,100 | 13.16 488,236.00
LOJAS AMERICANAS SA-PREF 31,529 | 14.17 446,765.93
LOJAS RENNER S.A. 52,000 | 21.86 | 1,136,720.00
BRF SA 2,200 | 45.42 99,924.00
BB SEGURIDADE PARTICIPACOES 17,200 | 26.25 451,500.00
ALIANSCE SHOPPING CENTERS SA 73,700 | 13.25 976,525.00
CYRELA BRAZIL REALTY SA EMP 14,000 | 10.02 140,280.00
MULTIPLAN EMPREENDIMENTOS 11,600 | 57.11 662,476.00
SAO CARLOS EMPREENDIMENTOS 10,400 | 23.86 248,144.00
CIELO SA 43,356 | 32.31 | 1,400,832.36
TELEFONICA BRASIL S.A. 2,848 | 40.78 116,141.44
CIA ENERGETICA DE MINAS GER 5,357 | 5.73 30,695.61
CIA ENERGETICA DE SP-PREF B 7,100 | 11.45 81,295.00
CIA ENERGETICA MINAS GER-PRF 5,804 | 5.36 31,109.44
CIA PARANAENSE DE ENERGIA 15,600 | 16.20 252,720.00
EDP - ENERGIAS DO BRASIL SA 17,700 | 12.73 225,321.00
EDP - ENERGIAS DO BRASIL-RCT 4,964 | 12.62 62,645.68
EQUATORIAL ENERGIA SA ORD 32,100 | 46.14 |  1,481,094.00
TRACTEBEL ENERGIA SA 2,700 | 36.10 97,470.00
42 14,795,758.99

(450, 678,818)

93.5 97.8
461,006,522
(461,006 ,522)

B wWw PN e

42 93.5 97.8
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0 0
19 761,713
42 872,647
38
59 2 19 8 6
52
193 2 1 27 4 1
28 3 31
27 3 31 28 3 31

1,741,667 3,172,052
559,790 387,480
2,419,059 1,920,504
104,313 75,051
230,863 64,316
42,326 50,543
8,262 11,145
50,524 49,028
5,156,807 5,730,123
*] 2,329 *] 1,962
*1 15,234 *1 11,494
17,564 13,457
89,304 63,350
51,795 85,351
141,099 148,701
3,343 2,167
136,464 129,202
15,763 8,256
100,769 119,380
256,341 259,005
415,005 421,164
5,571,812 6,151,287
107,843 131,381
1,829,839 2,228,739

3,929 3,983
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25,550 61,616
36,022 27,275
179,847 54,079
74,472 93,851
97,632 84,349
2,355,137 2,685,276
12,437 8,453
312,239 360,941
47,063 -
371,740 369,394
2,726,877 3,054,671
795,000 795,000
695,000 695,000
695,000 695,000
1,354,702 1,606,500
1,354,702 1,606,500
2,844,702 3,096,500
232 116
232 116
2,844,935 3,096,616
5,571,812 6,151,287
26 4 1 ( 27 4 1
27 3 31 ) 28 3 31 )
2,736,510 2,503,072
5,188, 680 5,350,412
793,083 697,681
8,718,274 8,551,166
1,037,177 982,520
86,047 98,281
4,554,506 4,647,698
33,069 12,523
17,214 17,562
10,776 13,036
11,723 6,194
5,750,515 5,777,817
32,500 33,303
1,002,710 984,306
361,733 327,329
88,325 115,424
5,054 3,026
9,568 11,455

53,369 51,436
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15,961 18,443
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483,387 455,992

30,330 30,061

144,525 129,108

2,375,115 2,308,295

592,644 465,053

899 468

92 211

44,285 -

7,314 920

227 -

52,818 1,601

- 23,369

222 203

222 23,573

645,240 443,081

92,426 59,236

92,426 59,236

552,813 383,844

225,398 149,129

8,934 17,081

234,332 132,047

318,480 251,797
26 1 27 3 31

795,000 695,000 1,036,222 2,526,222 29 2,526,272

318,480 318,480 318,480

182 182

- - 318,480 318,480 182 318,663

795,000 695,000 1,354,702 2,844,702 232 2,844,935
27 1 28 3 31

795,000 695,000 1,354,702 2,844,702 232 2,844,935
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)
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