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Anexo

Carteiras Formadas:

Carteira 2 Tri/98

1/2 (98) | 3 meses | 6 meses | 9 meses | 12 meses
Elevad Atlas 43,27%| -2,20%| 1,00% -6,74% 21,88%
Telesp 30,46% | -3,13%| -7,91%| -22,00%| -33,29%
Telebahia 24,68% | -33,14%| -28,14%| -60,18% | -48,40%
P.Acucar-CBD 24,30%| -5,60%| 6,54% -8,02% 12,89%
Brasil 23,65%| -28,15% | -46,88% | -160,23% | -185,09%

Rentabilidade Periodo

EMAE -57,19% | 106,97% | 70,43%| 383,57%| 340,47%
EPTE -49,49% | 14,07%| 16,62%| 151,40% 86,67%
Sabesp -22,56% | -11,52% | 3,92%| -12,82% 4,47%
Klabin S/A -17,96% | -24,70% | -20,54% | -26,16% 71,09%
White Martins -16,64% 2,57% | -12,72% | -36,51%| -36,66%
Rentabilidade Periodo
Rentabilidade Carteira -31,02% | 15,96% | 13,31% 71,66% 69,81%
Carteira 3 Tri/98

2/3(98) | 3 meses | 6 meses | 9 meses | 12 meses
EMAE 106,97% | -23,03% | 123,35% | 88,18% 38,51%
Pirelli Pneus 57,56% | -22,55% | -30,25% -9,95% 3,53%
Souza Cruz 28,63%| 0,00%| -8,64% 4,23% 14,19%
Itausa 24,38% 9,22% | -10,51%| -16,65% 8,18%
Itauunibanco 19,40% 5,69% 3,23% -6,59% 16,57%
Rentabilidade Periodo
CRT CiaRGTelec -38,06% | 24,22%| -6,44%| 24,30% 28,88%
Telebahia -33,14% | 18,20% | -22,82%| 29,31% 46,19%
Klabin S/A -24,70% | 11,85%| 31,30%| 274,59% | 338,93%
Light S/A -23,96% 3,81% | -42,28% | -65,50%| -59,98%
Telebrasilia -20,47% | 12,61%| -2,91%| 63,39%| 147,32%
Rentabilidade Periodo
Rentabilidade Carteira -37,73%| 10,13%| -12,03%| 26,69% 42,04%
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Carteira 4 Tri/98

3/4(98) | 3 meses | 6 meses | 9 meses | 12 meses
Coelce 115,45% | -6,47% -1,83% | -25,67% -60,29%
Tele Nort Cl 108,63% | 32,46% 11,79% | 34,18% 30,91%
Comgas 106,71% | -52,75% | -81,15%| -93,43%| -160,19%
Telemig Part 85,91% | 18,54% -1,38% | 46,68% 47,81%
Sid Nacional 80,84% | -46,47% 10,23% | 23,20% 26,10%

Rentabilidade Periodo

Randon Part 8,63% 7,27% 2,07% | -28,15% -4,24%
Inepar 11,41% | -78,13%| -129,21% | -130,07% | -177,36%
Suzano Papel 12,20% | 17,07% 80,87% | 270,52% 749,07%
EMAE 13,76% | 198,16% | 158,91% 95,72% 114,13%
Pirelli Pneus 14,23% 5,51% 35,23% 50,78% 36,86%

Rentabilidade Periodo

Rentabilidade Carteira -43,73% | 20,46% 21,02% 27,38% 83,41%
Carteira 1 Tri/99
4/1(99) | 3 meses | 6 meses | 9 meses | 12 meses
EMAE 285,63% | -17,08% | -33,49% | -59,40% -55,30%
Tele Nordeste Celul 268,59% | -24,87% | 12,57%| 43,48% 113,15%
EPTE 235,36% | -31,42%| -51,71% | -37,88% 41,78%
VCP 144,40% | 75,60% | 105,34% | 139,81% 66,36%
Gerdau 130,30% | 56,14%| 65,33% | 120,33% 99,64%

Rentabilidade Periodo

Inepar 9,35% | -56,60% | -60,56% | -65,93% -108,29%
Brasil 19,92% | -13,80% | -38,08% | -97,86% -208,03%
Tractebel 20,97%| -9,08%| -23,02%| -30,50% -32,09%
Embraer 23,98% | 233,15% | 592,44% | 883,76% 898,36%
Brasil 27,99% | -13,80% | -38,08% | -97,86% -208,03%
Rentabilidade Periodo

Rentabilidade Carteira -96,21% 8,15% | 33,47%| 38,53% 7,63%
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Carteira 2 Tri/99
1/2(99) | 3 meses | 6 meses | 9 meses | 12 meses

Embraer 277,31% | 106,22% | 157,04% | 157,64% 234,83%
Klabin S/A 170,47% | 15,80%| 20,80%| 26,66% 23,66%
Usiminas 137,05% 8,40% | 22,60% 0,52% -0,14%
VCP 119,76% | 16,98%| 15,17% | -26,47% -15,48%
Gerdau Met 116,23% | 11,37%| 28,01% 8,51% 13,42%
Rentabilidade Periodo | MGHISIGHO S S S eoal
Inepar -12,44% | -9,94%| 32,62%| -40,29% -56,22%
Mannesmann 1,90% | -45,87% | -51,19% | -52,79% -35,53%
EPTE 12,74% | -26,62% | 10,74% | 113,56% 60,75%
Lojas Americ 14,00% | 36,13% | 242,28% | 326,02% 194,61%
Tele Nordeste Celul 19,29% | 42,99%| 93,61%| 176,50% 173,43%
Rentabilidade Periodo

Rentabilidade Carteira -78,53% | -16,21% 8,44% | 35,61% 8,08%

Carteira 3 Tri/99
2/3(99) | 3 meses | 6 meses | 9 meses | 12 meses

Embraer 137,38% | -1,81% -4,38% | 36,09% 70,57%
Suzano Papel 107,55% | 77,86% 3,60%| 41,89% 129,93%
Brasil T Par 76,09% | -5,66%| -10,70%| -11,07% -25,50%
Tele Nordeste Celul 74,16% | 20,32%| 77,62%| 76,96% 47,88%
Ripasa 71,41% | 71,27%| 76,21%| 66,27% 88,74%
Rentabilidade Periodo | IE0 SOOI RIS G oo
Mannesmann -14,71% | 35,26%| 37,06%| 66,07% 0,00%
Banespa -6,10% | -10,65% -2,31% | -32,57% -29,72%
Pirelli 3,63%| 15,97%| -7,76%| -40,06% -3,06%
EPTE 4,54% | 71,97%| 219,05% | 142,70% 157,64%
Confab 6,84% | 17,88% | -16,63%| -49,37% -38,84%
Rentabilidade Periodo

Rentabilidade Carteira -47,24% | -3,16% 8,71% | -12,34% -22,56%
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Carteira 4 Tri/99
3/4(99) | 3 meses | 6 meses | 9 meses | 12 meses
Net 289,22% | -7,16% | -26,17% | -25,49% | -34,33%
Lojas Americ 225,30% | 19,22% | -12,45% | -26,48% | -44,61%
Suzano Papel 162,80% | -33,64% | -15,82% | 23,23% 20,38%
Savarg 162,20% | 63,03%| 14,64%| 35,56% | 126,66%
EPTE 156,91% | 64,70%| 31,56% | 38,85% 4,65%

Rentabilidade Periodo

Paul F Luz 12,95% | -26,58% | 37,22% | 46,19% 14,77%
Ambev 47,52% 2,15%| 17,10%| 58,30% 86,62%
Souza Cruz 49,82% | -20,34% | -11,81% | -22,69% | -14,16%
Duratex 56,46% | -2,05%| 3,03%| 20,32% 6,38%
Eletrobras 57,10% | -23,53% | -4,74%| -5,73% -3,64%
Rentabilidade Periodo
Rentabilidade Carteira -77,26% | -17,65% | 4,90% 5,07% 1,72%
Carteira 1 Tri/00

4/1(00) | 3 meses | 6 meses | 9 meses | 12 meses
CRT Celular 187,60% 1,92% | -15,05% | -14,65% 21,64%
Telemig Part 127,91% | -11,54% | -30,78% | -15,73% | -34,95%
EPTE 101,97% | -18,47% | -13,45% | -33,13% | -21,71%
Savarg 100,30% | -27,84% | -14,61% | 40,67% 19,61%
Tran Paulist 98,29% | -17,36% | -9,71% | -19,69% | -10,69%

Rentabilidade Periodo

Inepar -3,85% | -15,27% | -12,63% | -34,08% | -40,21%
Brasil -0,72% | -31,36% | -65,05% | -70,72% | -58,80%
Suzano Papel 3,63%| 23,94%| 78,86%| 73,99% 72,53%
Cemig 8,89%| 11,00%| 9,53%| 3,14% 1,68%
Brasil 9,69% | -31,36% | -65,05% | -70,72% | -58,80%

Rentabilidade Periodo

Rentabilidade Carteira

-59,84%

3,02%

2,93%

-5,59%

-5,75%

61


DBD
PUC-Rio - Certificação Digital Nº 0712970/CA


PUC-Rio - Certificacéo Digital N° 0712970/CA

Carteira 2 Tri/00
1/2 (00) | 3 meses | 6 meses | 9 meses | 12 meses
Paul F Luz 112,17% 7,01% | -15,36% 0,87% -8,97%
Randon Part 82,41% 8,40% | -17,76% | -19,72% 0,00%
Embraer 56,93% | 18,70% | 18,42%| 54,55% 68,75%
Suzano Papel 54,40% | 45,85%| 42,15%| 41,20% 27,13%
Eletrobras 52,99% | -1,13%| 0,98%| 21,01% -18,07%

Rentabilidade Periodo

Telesp -0,21% | -13,12% | -14,96% | -7,79% -18,63%
Savarg 2,63%| 18,43%| 97,86%| 66,80% -6,17%
Lojas Americ 5,19% | -16,21% | -37,09% | -37,43% -65,84%
Brasil 5,73% | -45,72% | -53,17% | -49,44% 92,69%
Confab 6,74% 9,39% | 12,04%| 22,80% 67,76%
Rentabilidade Periodo
Rentabilidade Carteira -33,88% | -12,61%| -2,38%| -10,30% 0,10%
Carteira 3 Tri/00

2/3(00) | 3 meses | 6 meses | 9 meses | 12 meses
Sanepar 203,61% 574% | 18,09% | 22,49% 32,83%
Comgas 106,78% | 20,04%| 82,34%| 47,84% -0,20%
Suzano Papel 77,63% | -2,01%| -2,24%| -13,80% -20,02%
Cosipa 76,06% | -11,03% | 20,11%| -8,90% -3,45%
Ambev 67,13% | 18,70%| 28,76%| 31,88% 25,13%
Rentabilidade Periodo || EGHRMMNGIEHO| S 000 MG Eeoal
Tim Part S/A -2,11%| -6,14%| -26,87% | -18,64%| -32,03%
Brasil -1,85% | -11,23% | -23,51% | 114,39% 66,04%
Vivo 8,20% | -13,73% | -44,41%| -43,61%| -58,32%
Telemig Part 8,98% | 22,59% | -7,96% -3,69% -19,25%

Embratel Part

12,52%

Rentabilidade Periodo

Rentabilidade Carteira

-50,55%

-11,21%

-5,11%

-36,28%

-28,61%

-49,28%

-8,04%

-59,58%

-13,74%
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Carteira 4 Tri/00
3/4(00) | 3 meses | 6 meses | 9 meses | 12 meses
Savarg 100,30% | -15,29% | -55,71% | -56,12% | -53,54%
Unibanco 54,91% 0,51%| 3,66%| 21,62% 0,00%
Telemig Part 54,49% | -25,02% | -22,56% | -31,56% | -26,18%
Coteminas 52,62% | 21,32% 3,43% | 10,09% 21,00%
Comgas 51,94% | 52,89%  22,77%| -14,34% | -17,23%

Rentabilidade Periodo

Inepar 5,61%| -11,13% | -32,89% | -30,05% | -38,42%
Lojas Americ 6,08% | -1,44% | -45,73% | -24,47% 16,10%
Bahia Sul 6,11%| 0,43%| -14,74%| -3,58% 8,55%
Randon Part 7,48% | -2,79%| 0,00%| 17,02% 43,19%
EPTE 7,49% | 18,21%| 3,43%| -18,36% 0,00%
Rentabilidade Periodo
Rentabilidade Carteira -28,15%| -3,11%| -4,15% 1,09% 10,54%
Carteira 1 Tri/01

4/1(01) | 3 meses | 6 meses | 9 meses | 12 meses
EMAE 101,77%| 16,29%| -5,04%| 5,14%| -10,96%
Banespa 90,46% | -4,17%| 16,81%| 4,00% -1,74%
Comgas 85,15% | -21,90% | -39,06% | -45,95% | -58,55%
Saraiva Livr 83,39% | -15,04%| 0,00% | -31,17% 0,00%
CRT Celular 78,08% | -0,83% | -46,77% | -44,24% | -54,78%
Rentabilidade Periodo | HNMURESHS0 RS oo 0 sl
Brasil -21,92% | 70,50% | 33,06% | 79,15% 87,80%
Tele Nordeste Celul -5,19% | 35,27% | -9,61%| 12,27% 17,06%
Vivo -4,26% 6,42% | -39,35% | -31,43% | -60,08%
Net -0,17% | -28,47% | -37,98% | -41,62% | -70,14%
Klabin S/A 2,81%| -18,19% | -11,46% | 0,74% 10,74%
Rentabilidade Periodo
Rentabilidade Carteira -46,76% 9,12%| 0,87%| 13,13% 11,14%

63


DBD
PUC-Rio - Certificação Digital Nº 0712970/CA


PUC-Rio - Certificacéo Digital N° 0712970/CA

Carteira 2 Tri/01
1/2(01) | 3 meses | 6 meses | 9 meses | 12 meses
Coelce 98,49% | -0,94%| -8,71%| -18,21%| -13,98%
Brasil 83,63% | -15,92% | 10,89%| 14,65%| -39,69%
Confab 76,42% | 26,55%| 51,49% | 61,60% 50,26%
Tele Nordeste Celul 74,68% | -26,86% | -14,72% | -12,87%| -20,04%
Tractebel 69,85% | -14,46% | -4,79% 1,04% 1,32%

Rentabilidade Periodo

Savarg -8,03% | -23,59% | -2,80% 3,03%| -20,75%
Lojas Americ -6,08% | 20,80% | 100,57% | 234,14%| 186,96%
Light S/A 3,93% | -22,76% | -7,38%| -23,08%| -32,38%
Eletrobras 4,72% | 28,38%| 19,22%| 41,63% 15,14%
Am Inox Br 5,21% | -16,92% 7,81% | 11,94% 0,47%
Rentabilidade Periodo
Rentabilidade Carteira -40,33% 1,75% 8,33% | 22,14% 17,16%
Carteira 3 Tri/01

2/3(01) | 3 meses | 6 meses | 9 meses | 12 meses
Forjas Taurus 51,97% 7,12% | 40,21%| 48,87%| 169,38%
Santistextil 44,08% | 18,97%| 17,35% 5,56% 44,07%
Eletrobras 42,18% | -12,84% 579 | -16,12% -46,13%
Confab 40,34% | 19,18% | 26,74%| 18,49% 76,49%
Souza Cruz 39,08% | 10,97%| 20,07%| 26,79% 65,88%
Rentabilidade Periodo | AGHSURIGHGRURIIEZI0SAI CH0 MG al
CRT Celular -30,14% | 27,37%| 9,10% 5,30% -0,30%
Vivo -25,87% | 32,02% | -24,36% | -36,71% | -45,77%
Embratel Part -23,93% | 15,34% | -20,53% | -95,63%| -65,63%
Embraer -23,67%| 53,52%| 52,43%| 107,36% 93,41%
Tele Nordeste Celul -13,07% | 31,26%| 38,61%| 20,36% 68,41%
Rentabilidade Periodo
Rentabilidade Carteira -33,43% | 11,61%| -5,49%| -8,29%| -25,96%
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Carteira 4 Tri/01

3/4(01) | 3 meses | 6 meses | 9 meses | 12 meses
Lojas Americ 126,01%| 65,35%| 45,29% | 66,28% | 186,06%
Embraer 103,99% | -2,71%| 32,10%| 28,89% 17,79%
Usiminas 97,61%| 12,62%| 10,31% | -11,77% -1,37%
Telemar N L 96,88% | -21,57% | -14,89% | -17,42% -30,33%
Ripasa 95,71%| -3,28% | 22,89% | 30,32% 16,23%
Rentabilidade Periodo || OUNONUGINONISI0 IOH0 ISIGI0 S Ica
Tele Nort Cl 29,05% | -35,44% | -70,53% | -56,61% | -72,81%
Petrobras 33,34%| 10,71% 1,31%| -7,62% -9,02%
Banespa 35,08% | -5,83% 2,93% | 19,52%| 170,95%
Eternit 35,67%| -0,15% | -10,68% | 16,60% 64,51%
Eletrobras 37,63%| 18,73%| -3,34% | -34,16% -29,08%
Rentabilidade Periodo
Rentabilidade Carteira -34,94% | -6,24% | -17,60% | -15,86% -6,38%

Carteira 1 Tri/02

4/1(02) | 3 meses | 6 meses | 9 meses | 12 meses
Lojas Americ 105,58% | -8,75% 9,10%| 70,59%| 104,30%
Gerdau 71,76% | 11,94% | 15,87%| 26,80% 19,90%
Gerdau Met 70,67% | 11,90% | 27,72%| 49,25% 48,06%
Suzano Papel 67,56% 9,56% | 15,79% -9,17% 12,26%
Forjas Taurus 66,54% 7,12% | 83,90% | 110,83% 56,16%

Rentabilidade Periodo

Net -4,64% | -58,73% | -72,26% | -90,58% | -92,67%
Vivo 0,93% | -14,19% | -26,85%| -22,15%| -20,89%
Tele Nort Cl 4,79% | -53,15% | -40,98% | -53,03%| -53,67%
Telemig Part 11,20% | -1,71% 2,22% -5,86% -6,27%

Embratel Part

12,32%

Rentabilidade Periodo

Rentabilidade Carteira

-35,75%

-73,72%

-23,33%

-47,81%

-33,81%

-50,97%

-47,09%

-55,00%

-46,92%
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Carteira 2 Tri/02
1/2(02) | 3 meses | 6 meses | 9 meses | 12 meses
Embraer 59,28% 1,50% | -12,74% | -45,32%| -36,43%
VCP 57,09% | 19,49% 8,75% | 16,28% -5,10%
Vale R Doce 53,30% | 29,78%| 30,63%| 17,27% -1,58%
Ripasa 51,06% 9,16%| -6,85%| -11,78% 3,63%
Sid Nacional 45,62% | -15,88% 6,50% | 38,05% 72,07%

Rentabilidade Periodo

Embratel Part -47,75% | 75,42% | 150,74% | 125,99% | 281,56%
Net -32,77% | -68,42% | -82,20% | -89,76%| -97,04%
Inepar -30,34% | 40,60% 3,01% | -22,75%| -34,71%
Tele Nort Cl -27,18% 9,21%| 10,05% 7,37% 9,84%
Brasil -11,95%| 4,30%| -30,05% | -12,53% 2,80%
Rentabilidade Periodo
Rentabilidade Carteira -41,63% 1,71% 2,53% -0,62% 12,99%
Carteira 3 Tri/02

2/3(02) | 3 meses | 6 meses | 9 meses | 12 meses
Forjas Taurus 95,88% 2,25% | -31,15% | -44,92% -77,83%
Embratel Part 92,94% | 34,13%| 19,03%| 112,24%| 160,19%
Confab 63,21%| 48,68%| 12,26%| 60,60% 24,58%
Coteminas 59,14% | -4,38% | -22,59% | -40,48% -59,53%
Inepar 58,12% | -39,25% | -59,64% | -72,31% -97,27%
Rentabilidade Periodo | HGHONNNGIRSIGI NGRSO
Net -50,89% | 33,76% | -19,16% | -24,70% 66,28%
Eletrobras -15,45% | 30,08% | -4,91% -0,69% 1,44%
Braskem -6,11% | -34,15% | -36,17%| 22,83%| 137,65%
Copel -4,46% | 12,09% | -11,33%| -20,72% -37,63%
Vivo -1,60% | 24,01%| 26,00%| 22,33% 25,87%

Rentabilidade Periodo

Rentabilidade Carteira

-44,78%

2,44%

3,65%

-1,61%

24,35%
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Carteira 4 Tri/02
3/4(02) | 3 meses | 6 meses | 9 meses | 12 meses
Banespa 204,42% | -0,44%| 38,75%| 32,94% -16,59%
Lojas Americ 129,52% | 20,18% | 39,21% | 100,28% | 195,34%
Randon Part 113,30% 2,32%| 11,90%| 56,83% 59,29%
Confab 110,09% | -20,44% 492%| -21,58%| -32,78%
Eternit 105,07% | 22,18% 0,55% | -23,69%| -56,72%

Rentabilidade Periodo

Tele Nordeste Celul 8,26% 1,02% -8,42% | -29,27% -49,51%
Ipiranga Pet 21,01%| -9,25%| 11,02%| 50,44% 22,23%
Inepar 22,16% | -23,35% | -34,40%| -52,81% -94,65%
Brasil 22,52%| 16,80% | 29,29%| 78,02%| 442,03%
Tractebel 23,38% | 23,58%| 113,13%| 92,97% 80,89%
Rentabilidade Periodo
Rentabilidade Carteira -56,51% | -1,50% 1,53% -0,54% 25,25%
Carteira 1 Tri/03

4/1(03) | 3 meses | 6 meses | 9 meses | 12 meses
Klabin S/A 111,30% | 53,80%| 41,23%| 33,27% 56,46%
Usiminas 73,27%| 36,16% | 89,08% | 218,69% | 282,55%
Bahia Sul 68,86% 3,58% | 27,71% 1,12% 25,33%
Acos Vill 64,88% | 57,68% | 190,97% | 187,67%| 301,05%
Am Inox Br 62,98% | 16,13%| -19,58% | -40,44%| -13,61%
Rentabilidade Periodo | IGHONNSSRR CSISE NGOG IS 0S0
Light S/A -14,47% | -0,86%| 54,21%| 151,26% 59,04%
Embraer -1,68% | 20,03% 9,35%| 59,87% 42,97%
Net 0,30%| -3,83%| 84,62%| 147,59% | 118,11%
Savarg 3,63%| 36,89%| 37,48% 4,02%| -21,17%
EMAE 7,09%| -581%| -0,12%| -28,55%| -32,86%

Rentabilidade Periodo

Rentabilidade Carteira

-38,64%

-12,09%

-14,39%

-48,57%
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Carteira 2 Tri/03

1/2(03) | 3 meses | 6 meses | 9 meses | 12 meses
Tractebel 112,50% | -19,85% | -48,23% | -27,31% -1,26%
Braskem 109,04% | 69,21% | 192,49% | 235,26% | 145,14%
Embratel Part 103,96% 9,93% | 12,60%| -11,17% -1,57%
Acos Vill 98,71% | 73,50% | 55,97%| 124,36% | 112,07%
Klabin S/A 94,83% | -14,72% | -34,50% | -20,39% -6,55%
Rentabilidade Periodo
Eternit 21,87% | -22,73% | -53,78%| -41,53%| -20,76%
VCP 22,63% | 17,89% 0,89% | 18,96% 25,96%
Vale R Doce 24,77% | 15,37% | 28,99%| 14,02% 4,42%
Coteminas 25,48% | -11,14% | -54,84%| -51,89%| -38,60%
Bradesco 25,84% | -11,24% | -14,11%| -27,44% -15,58%
Rentabilidade Periodo
Rentabilidade Carteira -39,85% | -12,99% | -27,12%| -38,86%| -29,24%

Carteira 3 Tri/03

2/3(03) | 3 meses | 6 meses | 9 meses | 12 meses
Net 140,53% | 14,84% 0,81% | -23,51%| -53,76%
Acos Vill 127,86% | -22,96% | 11,99% 8,44% 82,26%
Bunge Brasil 126,49% 3,67%| 14,35%| 16,93% 19,64%
Braskem 123,57%| 51,49% | 73,75%| 28,98% | 117,75%
Cosipa 123,38% | -31,42% | -36,17% | -20,71% | -27,45%
Rentabilidade Periodo
Paranapanema -11,37% | -27,73% | -26,61% | -22,17% 0,00%
Am Inox Br 22,75%| -12,40%| 12,10%| 53,80%| 103,78%
Saraiva Livr 25,77% | -15,48% | -12,14%| -4,79% 6,94%
Forjas Taurus 28,52% | -22,13%| -9,72% | -15,48% -34,91%

Confab

Rentabilidade Periodo

Rentabilidade Carteira

29,69%

-54,65%

-3,04%

-8,45%

-10,95%

-15,50%

34,25%
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Carteira 4 Tri/03
3/4(03) |3 meses | 6 meses | 9 meses | 12 meses
AES Elpa 613,01% | -39,03% | -30,47% | -46,41% -46,74%
Brasil 264,74% | 7,21%| -7,20%| 25,09% 125,55%
Eletrobras 134,05% | -24,63% | -31,04% | -14,80% -46,54%
Braskem 121,94% | 11,68% | -10,62% | 32,47% 73,75%
Usiminas 114,71%| 15,84%| -0,29% | 24,32% 38,62%

Rentabilidade Periodo

Petroquisa 30,82% | 7,15%| 0,00% | -14,90% 0,00%
Banespa 32,32% 7,00% | -5,22% 6,383% 20,25%
Ferbasa 32,98% | 25,23% | 22,77%| 38,67% 7,76%
Coteminas 34,32% | 2,92%| 12,30%| 20,90% 16,56%
Santistextil 36,40% | 18,63%| 20,40%| 0,00% 2,43%
Rentabilidade Periodo
Rentabilidade Carteira -108,16% | 8,99% | 12,99% 3,08% -9,77%
Carteira 1 Tri/04

4/1(03) | 3 meses | 6 meses | 9 meses | 12 meses
AES Tiete 117,48% 1,72% | 28,25% | 39,94% 70,14%
Fras-Le 71,83% | 100,81% | 97,78% | 101,45% 69,72%
Vivo 71,28% | -1,47%| -42,59%| -51,36%| -65,62%
Randon Part 68,01% | 27,19%| 61,20%| 78,18% 60,58%
Acos Vill 64,94% | -1,94%| 46,25% | 114,63%| 141,43%
Rentabilidade Periodo | NGOG0/ SISO GeIsa
AES Elpa -4,89% | 10,54%| -6,05% 4,01% 34,76%
Light S/A 585%| -1,07%| -5,14%| -17,49%| -35,73%
Eletrobras 9,51% | -10,18% | 16,01%| -20,42%| -34,53%
Ambev 13,57% | 11,18% 2,92% 2,39% 5,76%
Copel 14,07% | -1,31% | -14,36% | -18,31%| -15,70%

Rentabilidade Periodo

Rentabilidade Carteira

-35,54%

-11,71%

-19,75%

-33,27%

-32,17%
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Carteira 2 Tri/04
1/2(04) | 3 meses | 6 meses | 9 meses | 12 meses
Fras-Le 129,10% | -9,57%| -16,78% | -36,19% -46,63%
CCR Rodovias 78,79% | -8,19%| 36,11%| 15,63% 29,79%
Am Inox Br 56,59% | 22,62%| 31,32%| 39,94% -4,66%
Randon Part 55,48% | 24,45%| 34,45%| 18,63% -7,05%
Tractebel 46,02% | -26,71% | -33,44%| -17,43% -14,00%
Rentabilidade Periodo | ISISORGNNNOISOUONOI S0 20 S0
Braskem 8,97%| 52,94%| 104,00%| 55,60% 7,61%
Net 10,74% | -24,93% | -37,86% | 18,51% 6,90%
EMAE 13,01% | 12,59%| -9,94% | -26,16% -20,96%
Bradespar 13,34% | 36,26%| 25,92%| 50,21% 16,65%
Brasil 13,57% | 38,49%| 153,68% | 101,63%| 124,31%
Rentabilidade Periodo
Rentabilidade Carteira -30,63% | 11,28%| 18,41%| 17,92% 17,71%
Carteira 3 Tri/04

2/3(04) | 3 meses | 6 meses | 9 meses | 12 meses
Duratex 109,08% | -10,74% | -19,29% | -31,11%| -35,86%
Braskem 102,13%| 25,51%| -4,89%| -31,69%| -51,44%
Acos Vill 101,50% | 39,41%| 55,04%| 36,51% 41,80%
Confab 94,67% | 17,71%| -8,76%| 19,37% 0,89%
Brasil 88,07%| 74,64%| 3553%| 55,01%| 265,15%

Rentabilidade Periodo

Vivo 531%| -3,41%| -21,35%| -53,19%| -94,13%
Embratel Part 9,19% | -28,56% | -44,81% | -30,23% -59,10%
Embraer 18,19% 0,67%| -2,79%| -6,66%| -25,31%
Tractebel 22,48% | -2,99% | 16,64%| 18,89% 11,76%
Telemig Part 22,84% | -21,42% | -25,77% | -14,45% | -49,42%

Rentabilidade Periodo

Rentabilidade Carteira

-41,74%

-20,22%

-13,57%

-13,37%

-43,67%
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Carteira 4 Tri/04

3/4(04) | 3 meses | 6 meses | 9 meses | 12 meses
Inepar 233,63% | -28,38% | -46,46% | -85,70% | -93,63%
Dixie Toga 127,03% | -11,95% | -33,43% | -62,82% | -72,51%
Brasil 108,38% | -27,61%| -11,69%| 98,24% | 122,55%
Ipiranga Pet 101,96% | -3,34%| -19,48% | -27,59% | -20,82%
CCR Rodovias 91,30% | -13,09% | -3,73% | -14,48% -3,48%
Rentabilidade Periodo
Eletrobras 17,88% | -12,46% | -13,79% | -12,72% | -38,47%
CRT Celular 18,15%| -5,48%| -7,50% | -25,58% | -17,72%
Embratel Part 20,32% | -17,22%| -1,93% | -25,39% -1,43%
Ferbasa 24,11% 2,40% | -23,24% | -48,57% | -60,58%
Tele Nort Cl 26,23% | -29,57% | -37,44% | -61,08% | -73,44%
Rentabilidade Periodo
Rentabilidade Carteira -55,56% 2,20% 3,09% | -8,10%| -12,37%

Carteira 1 Tri/05

4/1(05) | 3 meses | 6 meses | 9 meses | 12 meses
Net 99,25%| -6,84%| 13,90%| 19,16% 5,48%
Guararapes 96,78% | -5,47%| 22,24%| 82,51% 161,48%
Unibanco 82,97% 4,50% | -4,37% 2,52% 71,82%
Saraiva Livr 69,93% | -12,66% | -50,08% | -23,10% 14,88%
Coelce 64,70% | -4,92%| -2,82%| 12,83% 74,44%
Rentabilidade Periodo
Grendene 1,25% | -16,81% | -45,66% | -20,78% -64,73%
Tele Nort Cl 8,70% | -12,23% | -32,46% | -45,85% -22,10%
Sadia S/A 9,27% 7,61%| 30,52%| 20,39% -9,85%
Inepar 9,90% | -25,37% | -66,18% | -73,68% -92,19%
Coteminas 10,30% 0,72% | -28,29% | -34,75% -49,95%

Rentabilidade Periodo

Rentabilidade Carteira

-37,42%

-12,09%

-24,86%

-56,69%
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Carteira 2 Tri/05

1/2(05) | 3 meses | 6 meses | 9 meses | 12 meses
Tran Paulist 70,05% | -13,08% | -14,36% | -40,79% -43,28%
Cemig 56,51% | -12,74% | -5,24% | -10,47% -10,71%
Confab 54,00% | -18,03% | -31,33% | -20,68% -5,91%
Dasa 51,41%| -20,14% | -1,28% | 19,27% -17,06%
Embratel Part 45,82% | -23,33% 1,27% | -58,47% -7,60%

Rentabilidade Periodo

Vivo -3,83% | -40,35% | -49,04% | -63,97% -99,36%
Usiminas -0,11%| 14,07%| 16,15%| 75,38% 72,41%
Inepar 3,83% | -47,34% | -55,06% | -74,66% -46,96%
Sid Nacional 3,99% 6,71%| -5,36%| 33,12% 50,84%
Am Inox Br 531%| -7,05%| -33,20% | -29,38% -15,40%
Rentabilidade Periodo
Rentabilidade Carteira -26,86% 1,34%| -7,56% 5,16% 4,61%
Carteira 3 Tri/05

(2/3(05) | 3 meses | 6 meses | 9 meses | 12 meses
Brasil 178,08% 4,82% | 90,29% 2,21% 2,21%
Guararapes 96,09% | 40,22%| 91,98%| 53,88% 63,89%
Celesc 92,97% | -5,61% 3,18%| -3,96% 7,43%
Net 89,19% 3,18% | -8,19% 2,54% 17,47%
Bradespar 88,32%| -9,08%| -1,05% 6,33% 5,33%
Rentabilidade Periodo _||EEIRUNGHANO| SR RI000 o
Light S/A 6,07% | -23,44% | -40,25% | -38,96%| -30,60%
Renar 8,14% 1,59% | -26,00% | -29,08%| -26,42%
Savarg 11,55% | 10,36% | -13,24% | 141,10% 5,78%
AES Elpa 13,19% | -27,67% | -25,38% | -42,31%| -26,11%
Inepar 16,18% | -5,73%| -21,20%| 10,35% -1,07%

Rentabilidade Periodo

Rentabilidade Carteira

-48,95%

-7,84%

-30,23%

-1,99%

-17,48%
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Carteira 4 Tri/05
3/4(05) | 3 meses | 6 meses | 9 meses | 12 meses
Contax 136,42% | 29,72% | -23,48% | -25,74% | -44,12%
Gol 117,11%| 21,86% | 35,94%| 33,86% -7,39%
Cyrela Realty 107,55% | 54,13% | -3,44% 0,65%| -10,70%
TAM S/A 106,06% | 26,81% | 46,47%| 71,01% 43,66%
Localiza 88,39%| 63,13%| 16,04%| 27,36% 58,50%

Rentabilidade Periodo

Brasil T Par 8,07% | 31,28% | 25,96% | 15,20% 38,76%
AES Elpa 12,27%| 54,89% | -18,53% | -1,83% 5,63%
Braskem 16,28% | 21,94%| -13,83% | -11,21%| -23,76%
Light S/A 16,49% | 30,77%| 0,15%| 9,99% 36,58%
Doc Imbituba 18,63% | 92,46%| 84,38%| 78,09%| 337,81%
Rentabilidade Periodo
Rentabilidade Carteira -48,38% 3,57% 0,66% | -1,69% 35,51%
Carteira 1 Tri/06

4/1(06) | 3 meses | 6 meses | 9 meses | 12 meses
Cosan 151,45% | 27,64% | -23,48% | -25,13% -43,89%
Forjas Taurus 147,66% | 42,81%| -5,16%| 4,39%| 140,76%
Brasil 101,16%| 25,23%| 0,02%| 13,72% 17,82%
Eternit 98,83%| 30,93% | -1,11%| 20,64% 39,74%
Unibanco 98,49% | 54,95% | -22,14% | -36,26% -31,28%

Rentabilidade Periodo

Embratel Part 4,22%| 80,72%| 4,60% | -15,41%| -33,71%
Uol 9,77% | 16,97%| 4,35%| -28,38%| -37,06%
Grendene 10,21% | 34,68% 1,71% | 16,41% 34,33%
Telemar 20,55% | 13,95% 7,98% | -6,16% -18,82%
Renar 21,44% | 26,69% 2,64%| -1,86% -4,70%
Rentabilidade Periodo

Rentabilidade Carteira -53,14%| -0,86% 7,32%| -1,28%| -18,31%
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Carteira 2 Tri/06

12

1/2(06) | 3 meses | 6 meses | 9 meses | meses
Savarg 173,94% | -19,27%| 68,43% | 48,43%| -5,54%
Doc Imbituba 115,11% | 29,55% | 139,03%| 59,56% | 272,52%
Embratel Part 80,72% | 37,09%| -20,35% | -38,17%| -39,20%
TAM S/A 77,20%| 49,95% | -26,01% | -44,80%| -51,85%
Gol 66,67% | 31,23%| -37,68% | -40,74% | -59,96%
Rentabilidade Periodo | RNIHNESHA R SR ]
Vivo -9,38% | 60,82% 7,97% | -18,25%| -2,32%
Company 1,43%| 79,47%| 20,19%| -0,92%| 44,64%
Contax 7,25% | 29,04%| -17,86% | -22,33% | -15,43%
P.Acucar-CBD 8,23% | 17,67%| 10,52%| -18,95% | -13,01%
Tim Part S/A 8,51% | 33,63% 1,53% | -13,70% | -32,43%
Rentabilidade Periodo
Rentabilidade Carteira -49,76% 9,21%| -10,11%| -5,84%| -13,45%

Carteira 3 Tri/06

2/3(06) | 3 meses | 6 meses | 9 meses | 12 meses
Company 79,47% | 76,49%| -15,11% | 14,36% 8,22%
Totvs 62,97% | 48,97%| 15,78% | 16,82%| -10,21%
Sabesp 62,02% | 48,25%| -7,97%| -4,80%| -12,11%
Vivo 60,82% | 64,28% | -20,21%| -9,07%| -35,71%
Duratex 60,62% | 67,77%| 21,14%| 49,06% 29,87%
Rentabilidade Periodo | GuNGHRNORNSONSII O SIS Ioo0e]
Savarg -19,27% | 124,73% | -11,30% | -45,70% | -78,78%
Cosan 9,01%| 61,16% | -18,90% | -49,02% | -80,94%
Unibanco 10,34% | 44,44% 6,85% | 55,96% 56,46%
P.Acucar-CBD 17,67% | 66,82% | -22,31% | -19,20% | -62,65%
Usiminas 19,48% | 57,48% | 23,86%| 20,93% 29,74%

Rentabilidade Periodo

Rentabilidade Carteira

-28,87%

4,89%

-1,54%

-10,34%

-11,62%
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Carteira 4 Tri/06
3/4(06) | 3 meses | 6 meses | 9 meses | 12 meses
Doc Imbituba 195,33% 4,36% | 109,64% | 12,71% -29,37%
Banestes 126,10% | 38,32% | 85,76% | 107,44% 49,10%
Savarg 124,73% | 24,67% | -35,70%| -69,85% -69,03%
Fosfertil 95,03% | 73,98% 0,89% 2,57% 20,16%
Abyara 87,48% | 79,88% 8,97%| 16,97% -36,11%

Rentabilidade Periodo

CSU CardSystem 17,48% | 37,94% | -15,66%| -64,59% -97,19%
Gol 18,62% | 33,40%| -14,59%| -62,64% -76,48%
Uol 23,63% | 27,34%| -11,10%| -26,42% -37,47%
TAM S/A 30,29% | 17,17% 0,59% | -42,63% -69,78%
Tele Nort Cl 31,07%| 31,00%| -3,29% 9,80% -4,58%
Rentabilidade Periodo

Rentabilidade Carteira -50,76% | -7,44% | -21,36%| -25,63% -22,02%

Carteira 1 Tri/07
4/1(07) | 3 meses | 6 meses | 9 meses | 12 meses

Cobrasma 983,41% | 47,87%| -25,85% | -49,59% -77,81%
Haga S/A 751,81% | 216,97% | -56,65% | -55,92% 343,15%
Grazziotin 149,35% | 42,93%| -13,99% | -22,34% -45,17%
Forjas Taurus 144,42% | 48,82%| 28,35%| -5,65% -30,15%
Pettenati 143,86% | 54,38%| 31,38% | 38,54% -8,25%
Rentabilidade Periodo | HUOINGORO S0 N o S Gl
Nossa Caixa -5,28% | 38,34% | -7,48% | -47,17% 14,94%
Doc Imbituba 4,36% | 160,07% | -50,11% | -74,23% -61,05%
Brascan Res 5,34%| 52,15%| -24,59% | -54,38% -69,38%
Elekeiroz 7,68% | 69,53%| -27,63% | -50,63% -62,50%
Ecodiesel 11,18% | 67,73% | -18,18% | -70,36% -93,55%

Rentabilidade Periodo

Rentabilidade Carteira

-214,96%

-2,31%

-9,12%

-20,18%

-45,33%
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Carteira 2 Tri/07

1/2(07) | 3 meses | 6 meses | 9 meses
Trorion 856,46% | -3,35% | -50,12% | -48,71%
Haga S/A 216,97% | -7,94%| 10,88% | 694,31%
Inepar 192,11% | 29,84% 9,31% | 46,95%
Doc Imbituba 160,07% | -1,39% | -29,46% | -8,83%
Banestes 136,20% | 53,03% | -28,53% | -69,44%
Rentabilidade Periodo _
Inepar Tel 1,06% | -21,03% | -42,64% | -72,07%
Sao Martinho 9,78% | 34,21%| -10,18% | 17,51%
Savarg 14,74% | 13,24% | 12,02% | -38,44%
Cosan 18,14% | 13,94% | -26,61% 0,57%
Pine 24,95% | 70,22% | -34,18% | -66,06%
Rentabilidade Periodo
Rentabilidade Carteira -149,31% 4,00%| -1,37%| -77,28%

Carteira 3 Tri/07

2/3(07) | 3 meses 6 meses
Renar 161,00% | 41,97% 72,23%
Pettenati 80,10% | 46,32% -28,45%
Vale R Doce 77,65% | 31,58% -5,62%
Forjas Taurus 77,07% | 17,90% -20,25%
Bradespar 76,47% | 25,17% -7,39%
Rentabilidade Periodo _—
Inepar Tel -21,03% 0,92% -43,48%
Gradiente -9,23% | 43,76% -72,30%
Haga S/A -7,94% | 54,44% 565,69%
Marisol -5,06% | 34,70% -29,41%
Trorion -3,35% | -6,55% 2,70%

Rentabilidade Periodo

Rentabilidade Carteira

-51,89%

-3,57%

41,27%
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Carteira 4 Tri/07

3/4(07) | 3 meses

Petrobras 84,18% 4,79%
MMX Miner 82,13% 4,90%
Lopes Brasil 66,46% | -5,30%
Lupatech 62,66% -0,42%
Cesp 61,37% | -24,85%
Rentabilidade Periodo

JHSF Part -8,43% | 42,05%
Ecodiesel -8,42% | -40,77%
Trorion -6,55% 2,70%
Bematech -6,17% | -18,16%
Minerva -5,98% | -22,10%

Rentabilidade Periodo

Rentabilidade Carteira

-39,24% | -1,54%
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