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Idex-CDI JGP

Comentario Mensal — Novembro
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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

Alteragdes no indice - Idex-CDI Geral

Alteracdes na Amostra (30-Nov — 01-Dez)
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Destaques de performance

Maiores aberturas de spread %DI

Ativo 01-Nov 30-Nov Dif
PETR36 110,00% 110,00% 0,00%
DASAAL 125,00% 125,00% 0,00%
DASACO 125,00% 125,00% 0,00%
Maiores fechamentos de spread %Dl
Ativo 01-Nov 30-Nov Dif
HAPV21 123,00% 118,00% -5,00%
CEPE20 117,00% 115,00% -2,00%
EBENAO 109,00% 107,50% -1,50%
Maiores aberturas de spread DI+
Ativo 01-Nov 30-Nov Dif
ELFA12 10,90% 20,00% 9,10%
MGLUAO 9,90% 13,00% 3,10%
QUAL16 4,50% 5,50% 1,00%
Maiores fechamentos de spread DI+
Ativo 01-Nov 30-Nov Dif
AERI12 18,40% 13,00% -5,40%
AERI 18,05% 13,00% -5,05%
CBRDAS 17,50% 15,25% -2,25%

Rentabilidade do Idex-CDI Geral (12 meses)

Més %DI DI+ cDI
2023/11 1,31% 1,29% 0,92%
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 1,22% 1,19% 1,07%
Total 14,45% 14,02% 13,24%
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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 (30/11/23)
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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% 1.41% 1,28% 1,29% 9,33 %
Idex-CDI Core -3,49% -1,41% 113% 0,75% 1,83% 1,25% 163% 1,92% 1,43% 126% 1,29% 7,70 %

cbl 112% 0,92% 117% 092% 112% 1,07% 107% 114% 0,97% 1,00% 0,92% 12,04 %

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 (01/11/23 a 30/11/23) 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
marcagdo a mercado
Ativo Empresa Variagao % DI Ativo Empresa Variagao % DI
— Variag(")es de carrego: retorno AERI2 Aeris 11,63%  1270,15% ELFA12 Elfa Medicamentos -14,76% -1611,34%
obtido por carregar o pape[ em AERIN Aeris 6,44% 703,12% MGLUAO Magazine Luiza S.A. -2,04% -222,27%
sua taxa de indicativa CBRDAS8 Cbd 5,36% 585,51% QUAL16 Qualicorp -0,31% -34,04%
VVEO16 Viveo 470%  512,93% BKBR19 Bk Brasil -0,18% -19,11%
— Variagdes de marcagao a VVEO15 Viveo 422%  460,26% cLcD14 Celesc Distribuicao S.A. -0,07% -7,6%
mercado: reflete ganhos/perdas Idex-CDI Geral 129%  140,34% Idex-CDI Geral 129%  140,34%
no pregco 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
BBML13 Bbm Logistica 2,39% 260,77% SBSPB3 Sabesp 0,97% 106,32%
CBRDA8 Cbd 2,14% 233,10% MULP16 Multiplan 0,98% 106,97%
AERI12 Aeris 2,00% 217,82% BSA315 B3 0,98% 107,01%
AERIT Aeris 1,97% 215,60% CMGD17 Cemig Distribuicao 0,98% 107,06%
MGLUAO Magazine Luiza S.A. 1,88% 205,09% ALUP17 Alupar 0,98% 107,16%
Idex-CDI Geral 1,09% 119,19% Idex-CDI Geral 1,09% 119,19%
5 Melhores variagoes a mercado no periodo 5 Piores variagdes a mercado no periodo
Ativo Empresa MTM % DI Ativo Empresa MTM % DI
AERI12 Aeris 9,46% 1032,49% ELFA12 Elfa Medicamentos -16,33% -1783,19%
AERIT Aeris 4,38% 478,47% MGLUAO Magazine Luiza S.A. -3,85% -419,95%
VVEO1e Viveo 3,53%|  385,56% QUAL16 Qualicorp 162%  -176,35%
CBRDA8 Cbd 3,16% 345,41%
BKBR19 Bk Brasil -1,38% -150,54%
VVEO15 Viveo 3,06%  333,84%
CLCD14 Celesc Distribuicao S.A. -1,12% -122,09%

Idex-CDI Geral 0,19% 20,92% Idex-CDI Geral 0,19% 20,92%
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