[B]

iy

Corporate

ISE Bulletin

BRASIL
BOLSA

ity
ex

1

Sustainabi

BALCAD

September 2021

Ind

Fluctuation % over the period

ISE = + 288,40%

IBOVESPA

4.600 -
4.400 -
4.200 -
4.000 -
3.800 -
3.600 -
3.400 ~
3.200 -

1,000 points = November 30, 2005

ISE x IBOVESPA

3.000 -
2.800 -
2.600 -

S1NIOd

2.400 A
2.200 -
2.000 -
1.800 4
1.600 4

1.400 A
1.200
1.000

+247,71%

1.200.000
1.100.000
1.000.000
900.000
800.000
700.000
600.000

500.000

- 400.000

300.000

200.000

100.000

TRADES

VALUES

a
it
: £
> W
> O
= e
< ~
8Zm
833
232

(@)
W$N
<<

140% -
120% -
100% -

1,000 points = November 30, 2005

ISE x IBOVESPA

T
X
)
®

S1INIOd

60% -
40% -
20%

r Te-des
F Te-unp
L T2-reN
+0z-08d
+0z-des
+oz-ung
I 0z-reN
I 6T-02Q
+6T-dos
L 6T-ung
I 6T-1eN
+8T-08Q
+8T-dos
+gT-unp
| 8T-leN
I LT-00@
I L1-des
F.T-unp
L LT-TeN
I 9T-08@
I 91-des
I 9T-unp
L 9T-ley
I gT-00@
| gT-des
FGT-unp
| GT-ley
I ¥T-00Q
I v1-des
FvT-ung
FvT-TeN
I €T-08@
I e1-des
+et-unp
L €T-lew
I 2T-08@
tz1-des
L zT-unp
L ZT-reN
+TT-08Q
I T1-dos
FTT-ung
L TT-lein
I 0T-08@
+0T-dos
+otT-unp
L OT-le
+60-02Q
+60-dos
I 60-ung
+ 60-1elN
I 80-08Q
I 80-das
+80-ung
I 80-1eN
+20-08@
+,0-des
L L0-unp
+ L0-TeiN
+90-08@
+90-das
+90-ung
I 90-1eN
| G0-08@

0%

e [BOVESPA

e |SE

SHARE PERFORMANCE

PAST 12 MONTHS
(Aug/2020 to Sep/2021)
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PERFORMANCE

WEIGHTED MONTH YEAR
% SEP/21 2021

MARKET CAPITALIZATION - SEP 30, 2021

TICKER NAME TYPE

COMPANY

IN BRL IN USD

AESB3 AES BRASIL ON NM 0,451 -19,32 -26,23 AES BRASIL 6.043.068.065,60 1.110.980.634,92

AMER3 AMERICANAS ON NM 2,839 13,27 33,86 AMERICANAS 27.922.731.892,08 5.133.421.313,39

ASAI3 ASSAI ON NM 2,542 -25,24 -59,11 ASSAI 25.637.346.576,80 4.713.267.378,17

BBAS3 BRASIL ON NM 1,452 -10,37 -16,68 BRADESCO 187.982.807.121,17 34.559.474.780,52

BBDC3 BRADESCO ON EJ N1 0,871 -9,96 -13,49 BRASIL 82.810.551.878,00 15.224.207.059,23

BBDC4 BRADESCO PN EJ N1 3,455 -4,52 -21,90 BRF SA 22.009.900.234,14 4.046.383.835,38

BEEF3 MINERVA ON NM 0,427 15,67 22,91 BTGP BANCO 126.331.200.580,32 23.225.208.769,41

BPAC11 BTGP BANCO UNT N2 1,158 -10,97 8,24 CCR SA 23.634.000.000,00 4.344.964.518,15

BRDT3 PETROBRAS BR ON EJ NM 1,512 -4,49 -12,53 CEMIG 25.484.281.547,74 4.685.127.320,61

BRFS3 BRF SA ON NM 3,697 2,34 22,29 CIELO 6.221.506.489,69 1.143.785.434,00

CCRO3 CCR SA ON NM 2,195 3,85 14,31 COPEL 19.402.203.374,80 3.566.974.919,07

CIEL3 CIELO ON EJ NM 0,441 -20,21 -41,88 COSAN 43.066.150.017,36 7.917.444.941,97

CMIG3 CEMIG ON N1 0,797 11,93 4,01 CPFL ENERGIA 31.030.212.069,20 5.704.712.297,17

CMIG4 CEMIG PN N1 2,628 6,43 6,93 DEXCO 11.739.582.981,97 2.158.249.619,81

CPFE3 CPFLENERGIA ON NM 0,850 4,22 22,80 ECORODOVIAS 6.253.081.331,52 1.149.590.273,10

CPLE3 COPEL ON EJ N1 0,358 -2,21 -8,05 ELETROBRAS 60.482.208.947,64 11.119.279.506,50

CPLE6 COPEL PNB EJ N1 1,914 -17,66 -9,22 ENERGIAS BR 11.141.773.233,84 2.048.346.000,26

CSAN3 COSAN ON NM 1,485 -8,83 -32,83 ENGIE BRASIL 30.564.653.140,40 5.619.122.171,64

DXCO3 DEXCO ON NM 0,776 2,34 12,96 FLEURY 7.032.921.191,52 1.292.959.001,27

ECORS3 ECORODOVIAS ON NM 0,512 2,52 13,14 GRUPO NATURA 62.842.658.626,23 11.553.233.559,99

EGIE3 ENGIE BRASIL ON EDJ NM 1,607 -0,43 -1,80 ITAUSA 94.129.953.985,70 17.305.209.027,78

ELET3 ELETROBRAS ON N1 2,318 -0,24 -10,87 ITAUUNIBANCO 274.064.135.224,77 50.384.993.790,64

ELET6 ELETROBRAS PNB N1 1,582 -6,51 -15,47 KLABIN S/A 28.802.635.717,71 5.295.186.181,88

ENBR3 ENERGIAS BR ON NM 0,715 -11,72 -13,20 LIGHT S/A 4.891.651.404,12 899.299.813,24

FLRY3 FLEURY ON NM 1,127 -3,47 -3,49 LOJAS AMERIC 8.816.865.784,17 1.620.926.165,42

ITSA4 ITAUSA PN N1 1,779 -5,64 -1,26 LOJAS RENNER 30.929.262.037,24 5.686.153.259,04

ITUB3 ITAUUNIBANCO ON N1 0,368 -6,45 -6,77 M.DIASBRANCO 11.200.560.000,00 2.059.153.583,12

ITUB4 ITAUUNIBANCO PN N1 4,890 -7,98 -8,54 MARFRIG 17.740.551.967,58 3.261.490.599,62

KLBN11 KLABIN S/A UNT N2 3,309 -5,20 -44,61 MINERVA 5.743.799.163,85 1.055.961.900,92

LAME3 LOJAS AMERIC ON N1 0,183 -24,23 -46,11 MOVIDA 6.206.234.733,18 1.140.977.816,15

LAME4 LOJAS AMERIC PN N1 0,692 -19,13 -55,34 MRV 5.934.534.155,57 1.091.027.347,79

LIGT3 LIGHT S/A ON NM 0,822 -9,29 -20,37 NEOENERGIA 18.583.235.866,88 3.416.412.815,18

LREN3 LOJAS RENNER ON EJ NM 5,149 4,60 -2,58 P.ACUCAR-CBD 6.931.871.369,28 1.274.381.617,33

MDIA3 M.DIASBRANCO ON EJ NM 0,462 33,36 90,44 PETROBRAS 362.048.709.214,54 66.560.412.768,78

MOVI3 MOVIDA ON NM 0,384 25,00 10,09 PETROBRAS BR 27.365.850.000,00 5.031.042.026,69

MRFG3 MARFRIG ON NM 1,502 -7,06 -15,59 SANTANDER BR 132.613.607.411,24 24.380.190.353,95

MRVE3 MRV ON NM 0,609 -10,23 -33,45 SUZANO S.A. 74.216.090.599,68 13.644.168.584,71

NEOE3 NEOENERGIA ON NM 0,582 -7,88 -10,66 TELEF BRASIL 72.492.523.649,01 13.327.301.476,08

NTCO3 GRUPO NATURA ON NM 6,466 -9,14 -56,20 TIM 28.444.451.676,50 5.229.336.264,39

PCAR3 P.ACUCAR-CBD ON NM 0,679 0,82 6,74 WEG 166.339.712.260,74 30.580.525.841,22

PETR3 PETROBRAS ON N2 5,733 0,15 5,22

PETR4 PETROBRAS PN N2 6,874 -12,64 15,01 TOTAL =40 2.195.129.075.521,78 403.560.884.568,49

SANB11 SANTANDER BR UNT 0,454 -15,67 -17,31

SUZB3 SUZANO S.A. ON NM 6,662 -10,62 -6,87 VARIAQAO % NO MES 12 MESES

TIMS3 TIM ON EJ NM 1,598 -1,97 -4,34 ISE -3,31 -6,48 8,04 288,40

VIVT3 TELEF BRASIL ON EDJ 3,200 -5,31 -18,68 IBOVESPA -6,57 -6,75 17,31 247,71

WEGE3 WEG ON EJ NM 9,894 11,49 5,73 IGC -6,71 -4,65 17,46 423,29
IBRX 50 -7,47 -6,33 18,46 297,91
IBRX 100 -6,99 -5,99 17,82 364,53

OVER THE PAST 12 MONTHS THEORETICAL PORTFOLIO FOR SEP 01, 2021
WEIGHTED % PERFORMANCE CONTRIBUTION

(A) (B) % TO INDEX (A*B)

OVER PAST 12 MONTHS

BETA IN RELATION
TO IBOVESPA

TICKER

VOLATILITY TICKER

TICKER
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ASAI3 205,797 AESB3 0,369 -19,32 (0,071) PETR4 1,629 % OF HEAVIEST WEIGHTED 9,89
PCAR3 132,843 AMER3 2,674 13,27 0,355 PETR3 1,513 % OF LIGHTEST WEIGHTED 0,18
LAME3 61,638 ASAI3 2,136 -25,24 (0,539) ELET3 1,268 % OF 5 LARGEST 35,63
AMER3 52,050 BBAS3 1,459 -10,37 (0,151) BPAC11 1,255 % OF 10 LARGEST 56,13
LAME4 52,038 BBDC3 0,934 -9,96 (0,093) ECOR3 1,239

PETR4 47,070 BBDC4 3,687 -4,52 (0,167) AMER3 1,232

PETR3 45,429 BEEF3 0,326 15,67 0,051 MOVI3 1,210

CIEL3 41,730 BPAC11 1,101 -10,97 (0,121) ELET6 1,202 AVERAGE PERFORMANCE FOR THE
ELET3 41,270 BRDT3 1,904 -4,49 (0,085) MRVE3 1,201 % PER SECTOR MONTH
BEEF3 40,451 BRFS3 3,079 2,34 0,072 LRENS3 1,158 Food Processors 19,66
DXCO3 39,248 CCRO3 2,214 3,85 0,085 ITUB4 1,157 Retail -19,47
BRFS3 38,914 CIEL3 0,517 -20,21 (0,104) BBAS3 1,157 Retail And Distribution 2,06
MOVI3 38,102 CMIG3 0,720 11,93 0,086 BBDC4 1,142 Residential Building Construction -10,23
ELET6 37,819 CMIG4 2,366 6,43 0,152 PCAR3 1,141 Diversified -7,06
BPAC11 37,564 CPFE3 0,837 4,22 0,035 BBDC3 1,130 Electric Utilities -0,49
LIGT3 37,069 CPLES3 0,069 -2,21 (0,002) CCRO3 1,128 Financial Intermediaries -8,38
WEGE3 35,946 CPLES6 0,632 -17,66 (0,112) NTCO3 1,089 Wood and Paper -12,09
MRVE3 35,584 CSAN3 1,550 -8,83 (0,137) WEGE3 1,086 Machines and Equipments 11,49
LREN3 35,520 DXCO3 0,914 2,34 0,021 SANB11 1,072 QOil,Gas and Biofuels -1,86
ECOR3 35,088 ECOR3 0,527 2,52 0,013 LAME4 1,066 Cleaning Products -11,72
BRDT3 34,548 EGIE3 1,550 -0,43 (0,007) ITSA4 1,065 Med Hosp Serv. Anal And Diagnostics -6,51
CSAN3 34,519 ELET3 2,182 -0,24 (0,005) ITUB3 1,042 Diversified Financial Services -20,21
CCRO3 33,972 ELET6 1,487 -6,51 (0,097) BRDT3 1,040 Telecommunicati -3,64
MRFG3 33,831 ENBR3 0,691 -11,72 (0,081) CSAN3 1,026 Transportation -6,66
NTCO3 33,784 FLRY3 1,164 -3,47 (0,040) LIGT3 1,022

SUZB3 32,639 ITSA4 1,947 -5,64 (0,110) BRFS3 0,972

SANB11 32,255 ITUB3 0,412 -6,45 (0,027) CMIG3 0,933

CMIG3 32,002 ITUB4 5,513 -7,98 (0,440) CMIG4 0,895

BBAS3 31,253 KLBN11 3,931 -5,20 (0,204) CIEL3 0,881

AESB3 30,822 LAME3 0,235 -24,23 (0,057) CPLEG6 0,811

ITUB4 30,600 LAME4 0,818 -19,13 (0,156) TIMS3 0,793

CPLES6 30,571 LIGT3 0,836 -9,29 (0,078) LAME3 0,793

BBDC4 30,148 LREN3 5,471 4,60 0,252 CPFE3 0,789

CPLES3 29,851 MDIA3 0,429 33,36 0,143 MDIA3 0,767

MDIA3 29,528 MOVI3 0,396 25,00 0,099 FLRY3 0,748

BBDC3 29,365 MRFG3 1,224 -7,06 (0,086) BEEF3 0,739

CMIG4 29,054 MRVE3 0,652 -10,23 (0,067) DXCO3 0,736

KLBN11 28,845 NEOE3 0,609 -7,88 (0,048) EGIE3 0,726

ITSA4 27,289 NTCO3 7,036 -9,14 (0,643) CPLE3 0,695

ITUB3 27,284 PCAR3 0,720 0,82 0,006 AESB3 0,680

CPFE3 27,222 PETRS3 6,183 0,15 0,009 NEOES3 0,667

FLRY3 25,254 PETR4 7,463 -12,64 (0,944) ENBR3 0,666

TIMS3 25,163 SANB11 0,557 -15,67 (0,087) KLBN11 0,515

NEOE3 24,315 SUzB3 7,163 -10,62 (0,761) VIVT3 0,512

EGIE3 20,661 TIMS3 1,632 -1,97 (0,032) MRFG3 0,490

ENBR3 20,396 VIVT3 3,147 -5,31 (0,167) SUZB3 0,412

VIVT3 19,978 WEGE3 8,538 11,49 0,981 ASAI3 0,072
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