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Idex-CDI JGP

Comentario Mensal — Junho
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Comentario Mensal
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Destaques de performance

Maiores aberturas de spread %DI

Ativo 01-Jun 30-Jun Dif Rentabilidade do Idex-CDI Geral (12 meses)
LM1 116,5% 118,0% 1,5% R
SULM16 6.5% 8,0% 5% Més %DI DI+ coI
MULP16 11,5% 112,0% 0,5%
ALSCAO 110,0% 110,0% 0,0% 06/2023 1,39% 1,25% 1,07%
Maiores fechamentos de spread %DI 05/2023 1,45% 1,81% 1,12%
Ativo 01-Jun 30-Jun Dif 04/2023 0.90% 0.77% 0.92%
CEEBB2 120,0% 118,0% -2,0%
03/2023 1,19% 1,15% 1,17%
UNDAC1 118,0% 116,0% -2,0%
CPGT16 111,5% 110,0% -1,5% 02/2023 -0,06% -1,22% 0,92%
Maiores aberturas de spread DI+ 01/2023 0,89% 0,67% 1,12%
Ativo 01-Jun 30-Jun Dif 12/2022 1,27% 1,28% 1,12%
HSPA12 6,9% 13,0% 6,1% 11/2022 1,16% 1,16% 1,02%
CBRDBS 6,3% 8,5% 2,3%
o, o, (o)
CBRDAS 6.0% 7.5% 15% 10/2022 1,19% 1,29% 1,02%
. 09/2022 1,23% 1,30% 1,07%
Maiores fechamentos de spread DI+
. . 08/2022 1,32% 1,39% 1,17%
Ativo 01-Jun 30-Jun Dif
MOVI27 5,0% 3,8% -1,2% 07/2022 1,09% 1,09% 0,99%
DASAB4 4,5% 3,4% -1,1%

SBFC13 6,0% 5,0% -1,0% Total 13,81% 12,57% 13,49%
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Idex-CDI JGP

Graficos e Tabelas
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Retorno meédio X Volatilidade Meédia Anualizados (janela movel 15 dias)
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Duration e Spread

Duration to Maturity Ponderada (em anos) Evolucao dos Spreads de Carregos Médios
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Idex-CDI Geral

. o roo. 30% s
Representatividade do Indice Rentabilidade Acumulada
400 70%
25% 23,80%
350 0% 22,60%
300
50% 20%
g
250 o
40% 3
S 15%
200 g
C
30% §
150 5
g 10%
20%
100
50 10% 5%
0 0% =
jun-21 set-21 dez-21 mar-22 jun-22 set-22 dez-22 mar-23 jun-23 0%
mmmm Estoque Total de Debenturés em Fundos de Investimento (R$ bi) jun-21 set-21 dez-21 mar-22 jun-22 set-22 dez-22 mar-23 jun-23

Valor Financeiro em Circulagdo da Amostra (R$ bi)

=== Representatividade do indice CDI Idex-CDI Geral Idex-CDI Core Idex-CDI Low Rated



JGP Asset Management Idex-CDI JGP — Relatoério Mensal — Junho 2023 10

Exposicao por Setor (30/06/23)
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Historico de Performance

Ano Jan Fev Mar Abr Mai Jun Jul Ago Set Out Nov Dez Acum Ano
2023 Idex-CDI Geral -2,24% -122% 117% 0,77% 1,79% 1,27 % 1,48 %
Idex-CDI Core -3,49% -141% 113% 0,75% 1,83% 1,25% -0,05 %

cbl 1,12% 0,92% 117% 0,92% 1,12% 1,07 % 6,50 %

2022 Idex-CDI Geral 0,91% 098% 115% 1,05% 126% 112% 114% 1,38% 129% 1,27% 116% 1,28% 14,90 %
Idex-CDI Core 0,89% 098% 116% 107% 124% 1M1M1% 11% 135% 129% 127% 114% 1,23% 14,74 %

cbl 0,73% 0,76% 093% 0,83% 1,03% 102% 103% 117% 1,07% 1,02% 1,02% 112% 12,39 %

2021 Idex-CDI Geral 0,58% 0,67% 0,62% 0,49% 0,54% 0,62% 0,.66% 082% 0,73% 0,64% 0,67% 0,90% 8,23 %
Idex-CDI Core 0,70% 0,77% 0,55% 0,42% 0,53% 0,59% 0,65% 0,80% 0,67% 058% 0,62% 0,94% 8,12 %

cbl 015% 0,13% 0,20% 0,20% 0,27% 0,31% 036% 043% 0,44% 0,49% 0,59% 0,77 % 4,42 %




Volume (R$ milhdes)
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Volume no Secundario das Debéntures da
Amostra (01/06/23 a 30/06/23) em R$ milhoes
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Idex-CDI Geral — Tabelas de Atribuicao de Performance

— Variagao total: carrego + 5 Melhores variagoes no periodo 5 Piores variagdes no periodo
marcagao a mercado
Ativo Empresa Variagio % DI Ativo Empresa Variagao % DI
— Variagdes de carrego: retorno DASAB4 Dasa 4,67%  43542% HSPA12 Hospital Anchieta S.A. 13,18%  -1229,75%
obtido por carregar o papel em I0CH29 lochpe 4,28%  934,22% CBRDBS Cbd ks o2
t d -nd- t SBFC13 Centauro 3,90% 363,52% DASAB5 Dasa -2,51% -234,08%
sua taxa ae | Icativa MRVEAS8 Mrv 2,76% 257,19% CBRDAS8 Chd -1,33% -124,21%
. . . HZTC24 Orizon Meio Ambiente 2,38% 222,18% MGLUAO Magazine Luiza S.A. -0,66% -61,62%
- Varlagoes de marcagao a Idex-CDI Geral 1,27% 118,34% Idex-CDI Geral 1,27% 118,34%

mercado: reflete ganhos/perdas
no preco das debénture
referentes a fechamento/abertura 5 Melhores variagées de carregos no periodo 5 Piores variagdes de carrego no periodo
das taxas indicativas

Ativo Empresa Carrego % DI Ativo Empresa Carrego % DI
ELFA12 Elfa Medicamentos 2,14% 200,02% CMGD17 Cemig Distribuicao 1,17% 108,80%
HSPA12 Hospital Anchieta S.A. 1,74% 162,73% SNGO16 Saneago 1,17% 109,51%
AERI12 Aeris 1,70% 158,67% ECOV14 Ecovias Dos Imigrantes 1,18% 109,66%
GUAR23 Guararapes Confeccoes 1,69% 157,76% ALSCAO Aliansce Sonae 1,18% 110,10%
AERIT Aeris 1,69% 157,67% NCFP14 Ncf Participagdes 1,18% 110,19%
Idex-CDI Geral 1,30% 121,00% Idex-CDI Geral 1,30% 121,00%
5 Melhores variagoes a mercado no periodo 5 Piores variagdes a mercado no periodo
Ativo Empresa MTM % DI Ativo Empresa MTM % DI
I0CH29 lochpe 3,71% 810,93% HSPA12 Hospital Anchieta S.A. -14,69%  -1370,05%
DASAB4 Dasa 3,29% 307,21% CBRDBS Cbd -6,71% -625,48%
SBFC13 Centauro 2,38% 222,02% DASAB5 Dasa -3,78% -353,07%
0, ()
MRVEAS8 Mrv 1,37% 127,53% CBRDAS cbd _2,80% -269.78%
NATUA1 Natura 1,07% 99,50% MGLUAO Magazine Luiza S.A. -2,26% -210,50%

Idex-CDI Geral -0,03% -2,63% Idex-CDI Geral -0,03% -2,63%
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