BOLSAS Y MERCADOS ESPANOLES £ ‘

a SIX company

Indices Latibex

Evolucion Mensual / Monthly Performance

DIFERENCIA EN RENTABILIDAD

RENTABILIDAD
INTERANUAL /

YOY YIELD

INDICE / INDEX CLOSIN%E’RRTEE/ PUNTOS / POINTS RENTABILI\SQLDD/ EN EL ANO / YTD
DIFFERENCE YIELD
LATIBEX AS 2.111,8 20,8 0,99% -17,25%
LATIBEX BRASIL 10.493,1 1929 1,87% -16,94%
LATIBEX TOP 5.003,9 150,2 3,10% -16,69%
Evolucién mensual indices LATIBEX / Monthly performance
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Ranking de Valores / Top & Bottom Performing
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CODIGO / CODE VALOR / STOCK YIELD CODIGO / CODE VALOR / STOCK YIELD
XALFA ALFA 30,84% XNOR GF BANORTE -10,71%
XBRK BRASKEM 16,55% XBBAR BBVA ARGENTI -9,84%
XVOLB VOLCAN 13,33% XUSIO USIMINAS ORD -4,95%
XVALO VALE RIO ORD 11,77% XUsI USIMINAS -3,85%
XBRPP BRADESPAR,PR 9,38% XVALO VALE RIO ORD -3,60%

Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

a SIX company

Anadlisis de Volatilidad / Volatility Analysis

Volatilidad anualizada (25 sesiones) Periodo: 1 aiio
Annualized volatility (25 days) one year period
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35% LATIBEX BRASIL LATIBEX AS 18,67%
et L ATIBEX TOP LATIBEX BRASIL 20,70%
- ?/IRS/?Zzllé A?ZYLESPA R LATIBEX TOP 19,52%
BRAZIL BOVESPATR 13,85%
30% — MSCI LATAM MSCI BRAZIL 20,16%
MSCI LATAM 19,09%
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Andlisis Sectorial / Sector Breakdown

| AS
Telecommunications and Others
BRASIL

Portfolio and Holding = ToP
Banks
Other Consumer Goods

Mineral, Metal and Transformation m_:

Electricity and Gas =

Petrol
/ /

0,00% 5,00% 10,00%  15,00% 20,00% 25,00% 30,00% 35,00% 40,00%

Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

a SIX company

Andlisis Geografico / Country Breakdown

LATIBEX AS

W BRASIL MEXICO mARGENTINA mPERU

Secretaria de Gestién de los Indices

Fuente: Bloomberg y Sociedad de Bolsas, S.A. Email: indiceslatibex@grupobme.es

Sensitivity: C1 Public



