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Idex-CDI JGP

Comentario Mensal — Agosto
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Comentario Mensal

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

Idex-CDI Geral

316 319
I I | |

Alteracoes na Amostra

Idex-CDI Core

mAgosto mSetembro

47 49

Idex-CDI Low Rated

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

Ingressaram Sairam do Idex-
no ldex-CDI (11) CDI (8)
ANHBA4 CELU13
BSA315 ELET22
CIME12 ENAT21
CLINn2 FLRY15
CMGD19 GUAR14
CSAN16 GUAR23
HGLB12 MNRVAT1
KRSAM VIXL12
TAEEC1
TEND17
TEND19
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Destaques de performance

Maiores aberturas de spread %DI

Ativo 01-Ago 31-Ago Dif
ESCE18 109,5% 112,0% 2,5%
LORTB3 115,0% 115,0% 0,0%
HAPV11 125,0% 125,0% 0,0%
Maiores fechamentos de spread %Dl
Ativo 01-Ago 31-Ago Dif
HAPV21 128,00% 123,00% -5,00%
SULM16 115,00% 112,00% -3,00%
IGTA37 111,50% 109,00% -2,50%
Maiores aberturas de spread DI+
Ativo 01-Ago 31-Ago Dif
CBRDAS 14,0% 17,9% 3,9%
AERIT 19,6% 22,2% 2,6%
AERI12 19,8% 22,3% 2,5%
Maiores fechamentos de spread DI+
Ativo 01-Ago 31-Ago Dif
GUAR23 7,50% 4,75% -2,75%
MGLUAO 10,00% 7,60% -2,40%
CEABT1 7,50% 5,50% -2,00%

Rentabilidade do Idex-CDI Geral (12 meses)

Més %Dl DI+ CcDI
2023/08 1,54% 1,93% 1,14%
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% 1,17%
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 1,16% 1,23% 1,02%
Total 14,15% 13,73% 13,49%
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Idex-CDI JGP

Graficos e Tabelas
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Retorno medio X Volatilidade Meédia Anualizados (janela movel 15 dias)

Retorno médio (bps)

Retorno médio (bps)
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Duration e Spread

Duration to Maturity Ponderada (em anos)
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Idex-CDI Geral

ago-21

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 (31/08/23)
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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% 179% 1,27% 1,64% 1,89% 5,10 %
Idex-CDI Core -3,49% -1,41% 113% 0,75% 1,83% 1,25% 1,63% 1,92% 3,53 %

cbl 112% 0,92% 117% 0,92% 1,12% 1,07% 1,07% 1,14 % 8,86 %

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% 0,98% 116% 1,07% 124% 1M1% 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% 055% 0,42% 0,53% 059% 065% 080% 0,67% 0,58% 0,62% 0,94% 8,12 %

cbl 015% 0,13% 0,20% 0,20% 0,27% 0,31% 0,36% 043% 0,44% 0,49% 0,59% 0,77 % 4,42 %
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Volume no Secundario das Debéntures da
Amostra (01/08/23 a 31/08/23) em R$ milhoes
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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 MGLUAO Magazine Luiza S.A. 6,99% 614,61% CBRDAS8 Chd -5,60% -492,55%
ObtidO por carregar 0 papel em HSPA12 Hospital Anchieta S.A. 5,54% 487,18% AERI12 Aeris -2,44% -214,31%
. . . PEJA2T Petro Rio Jaguar Petroleo 4.98% 438.00% BRKMAG Braskem -2,07% -181,72%
sua taxa de indicativa SA. ' BRKMB6 Braskem -2,01% -177,09%
HAPV13 Hapv'ja 3.87%|  425.35% BRKMA8 Braskem 1,64%  -144,44%
PR~ = HAPV22 Hapvida 4.84% 425,81%
— VariagOes de marcacgdo a . \ Idex-CDI Geral 180%  165.95%
mercado: reflete ganhos/perdas Idex-CDI Gera 1.89%  165,95%
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 2,96% 260,42% CMGD17 Cemig Distribuicao 1,22% 107,43%
AERIN Aeris 2,96% 259,97% ALGA18 Algar Telecom 1,23% 107,70%
CBRDA8 Chd 2,70% 237,19% NCFP14 Ncf Participagdes 1,23% 107,88%
ELFA12 Elfa Medicamentos 1,99% 174,92% SBSPB3 Sabesp 1,23% 107,94%
MGLUAO Magazine Luiza S.A. 1,91% 168,19% SNGO16 Saneago 1,23% 108,37%
Idex-CDI Geral 1,36% 119,98% Idex-CDI Geral 1,36% 119,98%
5 Melhores variagoes a mercado no periodo 5 Piores variagdes a mercado no periodo
Ativo Empresa MTM % DI Ativo Empresa MTM % DI
MGLUAO Magazine Luiza S.A. 4,99% 438,41% CBRDAS Ccbd -8,09% -711,39%
HSPA12 Hospital Anchieta S.A. 3,66% 321,86% AERI12 Aeris -5,25% -461,68%
PEJA21 Petro Rio Jaguar PetrosLeAO 355%  311,74% BRKMAG Braskem -3,46%  -303,88%
HAPV13 Hapvida 3,45% 303,67% BRKMB6 Braskem -3,41% -299,72%
HAPV22 Hapvida 3,43% 301,12% AERIT Aeris -3,10% -272,75%
Idex-CDI G L o, o,
Idex-CDI Geral 0,52% 45,35% ox e 0,52% 45,35%
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