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Idex-CDI JGP

Comentario Mensal — Julho
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Comentario Mensal

Evolucao do spread médio mensal do Idex-CDI
(ex-Lame e ex-Light)
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Evolugido do spread diario do Idex-CDI (ex-Lame e Light)
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Nova Amostra

Alteracoes na Amostra
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Idex-CDI Geral Idex-CDI Core Idex-CDI Low Rated

mJulho mAgosto

Alteragdes no indice - Idex-CDI Geral
(31-Jul — 01-Ago)

Ingressaram Sairam do Idex-
no Ildex-CDI (34) CDI (11)
AGAU12 ESCE18 ALSCAO
ALMC12 GGBRB6 AMBP14
ALSR12 HAPV1 BBML13
BKBR18 HYPEAS BSA325
CASN12 IGSN14 CBRDB8
CEAB11 LOGGB!1 CEPEA1
COCE19 MRSL29 CEPEB1
CPFPAS3 MVLVA1 DASAA2
CRED14 NTSD25 DIRR18
CSAN15 ONCO29 MRFGAO
CSMGB6 PETR36 SQIA12
CvCB14 RIGEA2
DIRR16 RIPR13
EBENAO SVEA22
EESG12 TAEE16
ENGIA7 VIXL26
EQTL15 YDUQ16
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Destaques de performance

Maiores aberturas de spread %DI

Ativo 03-Jul 31-Jul Dif
HAPV21 127,0% 128,0% 1,0%
UNDAC3 124,0% 124,0% 0,0%
CEPE20 120,0% 120,0% 0,0%
Maiores fechamentos de spread %Dl
Ativo 03-Jul 31-Jul Dif
TFLE15 125,0% 118,0% -7,0%
LORTB3 120,0% 115,0% -5,0%
SULM16 118,0% 115,0% -3,0%
Maiores aberturas de spread DI+
Ativo 03-Jul 31-Jul Dif
AERIT 8,0% 19,0% 11,0%
AERI12 8,3% 19,3% 11,0%
CBRDBS8 8,0% 15,5% 7,5%
Maiores fechamentos de spread DI+
Ativo 03-Jul 31-Jul Dif
HSPA12 13,0% 8,8% -4,3%
ELFA12 13,5% 10,0% -3,5%
SBFC13 5,0% 3,9% -1,1%

Rentabilidade do Idex-CDI Geral (12 meses)

Més %Dl DI+ cDI
2023/07 1,25% 1,66% 1,07%
2023/06 1,39% 1,25% 1,07%
2023/05 1,45% 1,81% 1,12%
2023/04 0,90% 0,77% 0,92%
2023/03 1,19% 1,15% 117%
2023/02 -0,06% -1,22% 0,92%
2023/01 0,89% 0,67% 1,12%
2022/12 1,27% 1,28% 1,12%
2022/11 1,16% 1,16% 1,02%
2022/10 1,19% 1,29% 1,02%
2022/09 1,23% 1,30% 1,07%
2022/08 1,26% 1,31% 1,12%
Total 13,92% 13,11% 13,53%
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Idex-CDI JGP

Graficos e Tabelas



JGP Asset Management Idex-CDI JGP — Relatorio Mensal — Julho 2023 7

Retorno meédio X Volatilidade Meédia Anualizados (janela movel 15 dias)

Idex-CDI Geral

Volatilidade média (bps)
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Duration e Spread

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

Representatividade do indice
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= Estoque Total de Debenturés em Fundos de Investimento (R$ bi)
Valor Financeiro em Circulagdo da Amostra (R$ bi)
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Exposicao por Setor (31/07/23)
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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% 1,64 % 3,15 %
Idex-CDI Core -3,49% -1,41% 113% 0,75% 1,83% 1,25% 1,63% 1,58 %

cCbl 112% 0,92% 117% 0,92% 1,12% 1,07 % 1,07 % 7,64 %

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 %
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Volume no Secundario das Debéntures da
Amostra (03/07/23 a 31/07/23) em R$ milhoes

B Top 10 em Volume no Secundario de Debéntures

H Volume Total no Secundario de Debéntures
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d | — Tabelas d ibuicao de Perf
ldex-CDI Gera abelas de Atribuicao de Performance
— Variagao total: carrego + 5 Melhores variagoes no periodo 5 Piores variagdes no periodo
marcagdo a mercado
Ativo Empresa Variagio % DI Ativo Empresa Variagao % DI
— Variagdes de carrego: retorno HSPA12 Hospital Anchieta S.A. 13,34%  1244,85% CBRDB8 Cbd -16,30%  -1520,24%
obtido por carregar o papel em ELFA12 Elfa Medicamentos 10,11% 943,04% AERI12 Aer!s -14,97% -1396,42%
de indi . DASAB5 Dasa 546%  509,09% AERIM Aeris -9,30%  -867,59%
sua taxa de Indicativa RNDN29 Randon S.A. 4,96%  462,90% CBRDA8 Chd -7,26%  -677,00%
TFLEBO Localiza Fleet S/A 3,97% 370,80% MGLUAO Magazine Luiza S.A. -3,42% -318,89%
_ Varlagoes de marcagao a Idex-CDI Geral 1,64% 153,41% Idex-CDI Geral 1,64% 153,41%
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
AERI12 Aeris 2,43% 226,63% CMGD17 Cemig Distribuicao 1,15% 107,13%
AERIT1 Aeris 2,41%  224,51% SNGO16 Saneago 1,16% 108,17%
HSPA12 Hospital Anchieta S.A. 1,97% 184,11% NCFP14 Ncf Participagdes 1,16% 108,56%
ELFA12 Elfa Medicamentos 1,94% 180,97% SBSPB3 Sabesp 1,17% 109,10%
CBRDB8 Cbd 1,79%  167,40% ALGA18 Algar Telecom 1,18% 109,71%
Idex-CDI Geral 1,30% 120,83% Idex-CDI Geral 1,30% 120,83%
5 Melhores variagoes a mercado no periodo 5 Piores variagdes a mercado no periodo
Ativo Empresa MTM % DI Ativo Empresa MTM % DI
HSPA12 Hospital Anchieta S.A. 11,16%  1041,09% CBRDB8 Cbd -17,79%  -1659,83%
ELFA12 Elfa Medicamentos 8,02% 748,23% AERI12 Aeris -17,01% -1587,23%
DASABS Dasa 4,06% 378,69% AERIT1 Aeris -11,45%  -1068,17%
RNDN29 Randon S.A. 3,68%  343,26% CBRDAS cbd P ——
TFLEBO Localiza Fleet S/A 2,63%  24530% MGLUAO Magazine Luiza S.A. -512%  -477,48%
Idex-CDI Geral 0,34% 32,16% Idex-CDI Geral 0,34% 32,16%
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