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Idex-CDI JGP

Comentario Mensal — Abril
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Comentario Mensal

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

Alteracoes na Amostra

364 373
241 248
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Idex-CDI Geral Idex-CDI Core Idex-CDI Low Rated

m Abril mMaio

Alteragdes no indice - Idex-CDI Geral
(30-Apr— 2-Maio)

Ingressaram Sairam do
no Idex-CDI (26) Idex-CDI (8)
CMGD18 NTSD36 ALGAA1
CPFPA3 OCNP13 CEMTAT1
CTEEA2 OVSAA3 COMR12
DASAB4 SBSPA1 DASABO
DESK15 SBSPB1 SBFC1
EBAS12 SBSPC1 TEND19
EBENAS SBSPD9 VVEO16
EKTRAO SNGO16 XPVS14
EKTRBO TLPP27
ELET13 TRPLA3
ENGICO UNIP15
FLRY27 VAMO12
NTSD35 NTSD36
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Destaques de performance

Maiores aberturas de spread %DI

Ativo 01-Apr 29-Apr Diff Rentabilidade do Idex-CDI Geral (12 meses)
DASAA1 152,00% 154,00% 2,00% "
3 .00 24,00 .00 Més %DI DI+ col
DASACO 152,00% 154,00% 2,00%
UNDAC?2 115,00% 116,00% 1,00% 2024/04 0,52% 0,95% 0,85%
Maiores fechamentos de spread %DI 2024/03 1,07% 1,22% 0,83%
Ativo 01-Apr 29-Apr Diff 2024/02 0,90% 1,20% 0,80%
HAPV21 118,50% 118,00% -0,50%
2024/01 1,16% 1,61% 0,97%
IGTA17 105,00% 104,50% -0,50%
IGTA37 105,00% 104,50% -0,50% 2023/12 1,09% 0,72% 0,89%
Maiores aberturas de spread DI+ 2023/M 1,31% 1,29% 0,92%
2023/10 1,26% 1,28% 1,00%
Ativo 01-Apr 29-Apr Diff / > > 2
VVEOQ16 2,40% 8,00% 5,60% 2023/09 1,26% 1,45% 0,97%
AERI1 11,50% 15,00% 3,50%
(o) (o) o,
ALGATO 0.70% 2.00% 130% 2023/08 1,54% 1,93% 1,14%
. 2023/07 1,25% 1,66% 1,07%
Maiores fechamentos de spread DI+
2023/06 1,39% 1,25% 1,07%
Ativo 01-Apr 29-Apr Diff
ELFA12 38,00% 35,00% -3,00% 2023/05 1,45% 1,81% 1,12%
SBFC12 1,60% 1,10% -0,50% Total 15,15% 17,65% 12,27%

CRNPM 2,50% 2,00% -0,50%
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Idex-CDI JGP

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

Volatilidade média (bps)
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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
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Exposicao por Setor (30/04/24)
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Historico de Performance

Ano Jan Fev Mar Abr Mai Jun Jul Ago Set Out Nov Dez Acum Ano
2024 Idex-CDI Geral 1,55 % 1,17 % 1,21% 1,05 % 5,07 %
Idex-CDI Core 1,59 % 1,18 % 1,21% 1,06 % 5,14 %

cbl 097% 080% 0,83% 0,89% 3,53 %

2023 Idex-CDI Geral -2,24% -122% 117% 0,77% 1,79% 127% 1,64% 1,89% 1.41% 1,28% 1,29% 0,78% 10,18% %
Idex-CDI Core -3,49% -1,41% 113% 0,75% 1,83% 1,25% 163% 192% 1,43% 126% 1,29% 0,72% 8,48 %

cbl 112% 092% 117% 092% 1,12% 1,07% 107% 114% 097% 1,00% 0,92% 0,89% 13,04 %

2022 Idex-CDI Geral 0,91% 098% 115% 1,05% 1,26% 112% 114% 138% 1,29% 127% 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% 083% 1,03% 102% 103% 117% 1,07% 102% 1,02% 1,12% 12,39 %
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Volume no Secundario das Debéntures da
Amostra (01/04/24 a 30/04/24) em R$ milhoes
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Idex-CDI Geral — Tabelas de Atribuicao de Performance

— Variagao total: carrego + 5 Piores variagdes no periodo

marcagdo a mercado

5 Melhores variagdes no periodo

Ativo Empresa Variagao % DI Ativo Empresa Variagao % DI

— Variagdes de carrego: retorno ELFA12 Elfa Medicamentos 7,35%  867,45%  VVEOI6 Viveo -1,06%  -1305,53%
obtido por carregar o papel em AERIT2 Aeris 2,78%  328,80%  DASACS Dasa -8.00%  -944,71%
sua taxa de indicativa KRSA11 Kora Saude Participacoes S.A. 2,54% 300,45% DASAB5 Dasa -6.62% -781,18%
USIM29 Usiminas 2,53% 299,05% DASAAS5 Dasa -4,58% -540,99%

S Variagaes de marcagéo a USIM28 Usiminas 2,40% 283,19% DASAAG Dasa -4,12% -486,62%
mercado: reflete ganhos/perdas IDEX-CDI Geral 0,94% 111,19% IDEX-CDI Geral 0,94% 11,19%

no preco das debénture

referentes a fechamento/abertura 5 Piores variacoes de carrego no periodo

5 Melhores variagoes de carregos no periodo

das taxas indicativas

Ativo Empresa Carrego % DI
ELFA12 Elfa Medicamentos 3,51% 414,33%
AERI12 Aeris 2,04% 240,92%
AERIN Aeris 1,87% 220,60%
HSPA12 Hospital Anchieta S.A. 1,45% 170,98%
CBRDB8 Chbd 1,41% 166,64%
IDEX-CDI Geral 1,01% 118,99%
5 Melhores variagoes a mercado no periodo
Ativo Empresa MTM % DI
ELFA12 Elfa Medicamentos 3,71% 438,45%
USIM29 Usiminas 1,51% 178,75%
USIM28 Usiminas 1,38% 163,29%
KRSAT Kora Saude Participacoes S.A. 1,14% 134,34%
HZTC24 Orizon Meio Ambiente 1,06% 124,67%
IDEX-CDI Geral -0,07% =7,72%

Ativo Empresa Carrego % DI
IGTA37 Iguatemi 0,89% 104,61%
IGTA17 Iguatemi 0,89% 104,61%
CEMTA1 Energisa Mato Grosso 0,89% 104,83%
FLRY15 Fleury 0,89% 105,02%
Copel Geracao E
CPGT16 Transmissao 0,89% 105,04%
IDEX-CDI Geral 1,01% 118,99%
5 Piores variagdes a mercado no periodo
Ativo Empresa MTM % DI
VVEO16 Viveo -12,01% -1417,48%
DASACS5 Dasa -9,18% -1084,49%
DASAB5 Dasa -7,81% -921,95%
DASAA5 Dasa -5,81% -685,54%
DASAAG Dasa -5,34% -630,78%
IDEX-CDI Geral -0,07% =7,72%
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