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Comentario Mensal

Evolucao do spread médio mensal do Idex-CDI
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Nova Amostra

Alteracoes na Amostra
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Alteragdes no indice - Idex-CDI Geral
(31-Out — 01-Nov)

VBBR24

Ingressaram Sairam do Idex-

no Idex-CDI (11) CDI (8)
ALGA19 ALGA18
BBML13 ENGIA7
CEAB12 LCAMD2
CEEBAG NCFP14
CPLD28 NIGP12
CPLD38 RDCO20
ERDVA2 RSAN24
HBSA12 SULM16
RDORD9
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Destaques de performance

Maiores aberturas de spread %DI

Ativo 02-0Out 31-Out Dif
CPGT16 108,50% 109,00% 0,50%
EBENAO 108,50% 109,00% 0,50%
HAPV21 122,50% 123,00% 0,50%
Maiores fechamentos de spread %Dl
Ativo 02-Out 31-Out Dif
CEEBB2 118,00% 116,00% -2,00%
RADL14 112,00% 111,00% -1,00%
PETR36 111,00% 110,00% -1,00%
Maiores aberturas de spread DI+
Ativo 02-0Out 31-Out Dif
MGLUAO 9,00% 11,00% 2,00%
ELFA12 9,00% 10,90% 1,90%
AGAU12 4,20% 5,00% 0,80%
Maiores fechamentos de spread DI+
Ativo 02-0Out 31-Out Dif
KLAS12 5,00% 3,70% -1,30%
HGLB12 4,45% 3,60% -0,85%
CEABT 4,65% 3,90% -0,75%

Rentabilidade do Idex-CDI Geral (12 meses)

Més %DI DI+ cpl
2023/10 1,26% 1,28% 1,00%
2023/09 1,26% 1,45% 0,97%
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 1,10% 1,10% 0,97%
Total 14,28% 13,91% 13,36%
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Idex-CDI JGP

Graficos e Tabelas
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Retorno médio X Volatilidade Média Anualizados (janela movel 15 dias)
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Duration e Spread

Duration to Maturity Ponderada (em anos)
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Idex-CDI Geral
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Exposicao por Setor (31/10/23)

100%

90%

80%

70%

60%

50%

40%

30%

20%

10%

0%

W Energia

9,35%

6,18%

13,79%

5,81%

21,35%

Idex-CDI Geral

m Utilidade Publica

H Saude

Aluguel de Carros e Logistica

7,48%

8,74%

15,18%

6,03%

21,68%

Idex-CDI Core

® Consumo Transporte

E Financeiro

14,15%

9,83%

7,31%

16,27%

Idex-CDI Low Rated

Outros Oléo e Gas Insumos Comunicagado



JGP Asset Management

Idex-CDI JGP — Relatodrio Mensal — Outubro 2023

L

Historico de Performance

Ano Jan Fev Mar Abr Mai Jun Jul Ago Set Out Nov Dez Acum Ano
2023 Idex-CDI Geral -2,24% -1,22% 117% 0,77% 1,79% 127% 164% 1,89% 141% 1,28 % 7,95 %
Idex-CDI Core -3,49% -1,41% 113% 0,75% 1,83% 1,25% 163% 192% 1,43% 1,26% 6,33 %

cbl 112% 092% 117% 0,92% 112% 1,07% 1,07% 114% 0,97% 1,00 % 11,02 %

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% 0,43% 0,20% 0,20% 0,27% 0,31% 0,36% 0,43% 0,44% 0,49% 0,59% 0,77 % 4,42 %
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Volume no Secundario das Debéntures da
Amostra (02/10/23 a 31/10/23) em R$ milhoes
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Idex-CDI Geral — Tabelas de Atribuicao de Performance

— Variagao total: carrego +
marcagado a mercado

5 Melhores variagdes no periodo 5 Piores variagdes no periodo

Ativo Empresa Variagio % DI Ativo Empresa Variagao % DI

— Variagdes de carrego: retorno CLasts Kallas Incorporacoes £ szl aa2.20% MGLUAO Magazine Luiza S.A. -5,02%  -503,10%

btid L ONSTUCOes SR = ELFA12 Elfa Medicamentos 211%  -211,69%
obtido por carregar o papel em BKBR19 Bk Brasil 3,08%  308,77% for Saude Particioacocs

sua taxa de indicativa TEND19 Tenda 2,92%  292,90% KRSATI Y -0.83%  -83,69%

ONCO29 ggrc\/‘i’ccé'g'hcﬂaesdizgsBrgif — 25979% HSPA12 Hospital Anchieta S.A. 0,29% 29,25%

— Varlagoes de marca(}ao a CBRDAS Cbd 2,58% 258,53% QUAL16 Quaucorp 0:43% 43,38%

mercado: reflete ganhos/perdas Idex-CDI Geral 126%  128.48% Idex-CDI Geral 1,28% 128,48%

no preco das debénture
referentes a fechamento/abertura
das taxas indicativas

5 Melhores variacoes de carregos no periodo 5 Piores variagdes de carrego no periodo

Ativo Empresa Carrego % DI Ativo Empresa Carrego % DI
AERI2 Aeris 2,44% 244,16% BSA315 B3 1,06% 106,67%
AERIN Aeris 2,40% 240,75% SBSPB3 Sabesp 1,07% 106,90%
CBRDAS Chd 2,39% 239,87% ALGA18 Algar Telecom 1,07% 107,14%
ELFA12 Elfa Medicamentos 1,77% 177,00% NCFP14 Ncf Participagdes 1,07% 107,76%
MGLUAO Magazine Luiza S.A. 1,73% 173,63% SNGO16 Saneago 1,08% 107,80%
Idex-CDI Geral 1,19% 118,98% Idex-CDI Geral 1,19% 118,98%

5 Melhores variagoes a mercado no periodo

Ativo

5 Piores variagdes a mercado no periodo

Empresa MTM % DI Ativo Empresa MTM % DI
KLAS12 Kallas '”Coégzz‘r’scesei 2,06%  206,62% MGLUAO Magazine Luiza S.A. -6,64%  -665,80%
BKBR19 Bk Brasil 1,74% 173,98% ELFA12 Elfa Medicamentos -3,81% -382,27%
TEND19 Tenda 1,50% 150,07% KRSAT1 Kora Saude Participacge: -2.40% -240,43%
ONCO29 Osrze(;siizlclanslcl\ﬁdli)gosrgji 1.35% 135,61% HSPA12 Hospital Anchieta S.A. -1,35% -134,85%
UNIPT? Unipar 126%  126,70% QUAL16 Qualicorp -0,90% -90,24%
Idex-CDI Geral 0,09% 9,39% Idex-CDI Geral 0,09% 9,39%
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