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Comentario Mensal
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Evolucao do spread médio ponderado (DI+) (ex-Lame e
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Evolucao do spread diario do Idex-CDI (ex-Lame e Light)
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Nova Amostra

Mudanga nas amostras
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Idex-CDI Geral Idex-CDI Core Idex-CDI Low Rated

mAgosto M Setembro

Alteragdes no indice - Idex-CDI Geral
(01/ago a 01/set)

Ingressaram Sairam do Idex-
no Idex-CDI (31) CDI (14)

AEGPAS DASABO RDORD3 ALGA19 ONCO29
AGAU13 ECRD13 RENTC8 ATEM13 PETR36
ANHBA3 EGIED1 SUZBA1 CEAB22 RLOG11
ASAIAO  FLRY19 TIETAO COGN27 TUPY14
BSA318 INEL12 TRES11 GRRB15 UNIP15
CEPEA4 ITSA13 VAMOAO MEAL14 VIXL45
COGNA2 ITSA16 VBBR16 MOVI19

COGNB2 LVTC12 VVEO15

CPLD17 MATD12 VVEO16
CSANAO NATUAS

CSANBO NIGP12

* Os ativos em negrito sairam da amostra devido
a Resgate Total Antecipado
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Destaques de performance

Maiores aberturas de spread %DI

Ativo 01-Ago 31-Ago Diferenca
CEPE20 110,00% 110,00% 0,00%
LORTD4 113,00% 113,00% 0,00%
RADL14 104,30% 103,50% -0,80%
Maiores fechamentos de spread %DI
Ativo 01-Ago 31-Ago Diferenca
DASACO 145,00% 135,00% -10,00%
DASAA1 144,00% 135,00% -9,00%
HAPV21 113,50% 111,00% -2,50%
Maiores aberturas de spread DI+
Ativo 01-Ago 31-Ago Diferenga
HSPA12 13,00% 15,00% 2,00%
KRSAM 13,00% 15,00% 2,00%
YDUQ18 0,80% 1,10% 0,30%
Maiores fechamentos de spread DI+
Ativo 01-Ago 31-Ago Diferenga
AALR13 20,00% 13,50% -6,50%
CMPH14 12,00% 8,00% -4,00%
MGLUAO 7,15% 4,35% -2,80%

Rentabilidade do Idex-CDI Geral (12 meses)

Més %DI DI+ CDI
2024/08 1,51% 1,19% 0,87%
2024/07 1,27% 1,37% 0,91%
2024/06 1,27% 1,19% 0,79%
2024/05 0,80% 0,86% 0,83%
2024/04 0,53% 1,07% 0,89%
2024/03 1,07% 1,22% 0,83%
2024/02 0,90% 1,20% 0,80%
2024/01 1,16% 1,61% 0,97%
2023/12 1,09% 0,72% 0,89%
2023/1 1,31% 1,29% 0,92%
2023/10 1,26% 1,28% 1,00%
2023/09 1,26% 1,45% 0,97%
Total 14,27% 15,44% 11,20%
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Idex-CDI JGP

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

Idex-CDI Geral
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Duration e Spread

Evolucao dos Spreads de Carregos
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Idex-CDI Geral
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Exposicao por Setor (30/08/24)
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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% 105% 0,89% 1,16% 1,36 % 1,18% 9,97 %
Idex-CDI Core 1,59 % 1,18 % 1,21% 106% 094% 1,14% 140% 1,18% 10,11%

CDI 097% 0,80 % 0.83% 089% 083% 0,79% 0,91% 0,87% 7,09 %

2023 Idex-CDI Geral  -2,24% -1,22% 117% 0,77% 1,79% 1,27% 164 % 1,89 % 1,41 % 1,28 % 1,29%  0,78% 10,18% %
Idex-CDI Core  -3,49% -1,41% 113% 0,75% 183% 125% 1,63% 1,92 % 1,43 % 1,26 % 1,29%  0,72% 8,48 %

CDI 1,12% 0,92% 117% 092% 112% 1,07% 1,07% 1,14% 097% 100% 092% 0,89% 13,04 %

2022 Idex-CDI Geral 0,91% 0,98 % 115% 105% 126% 1,12% 1,14 % 1,38 % 1,29 % 1,27 % 1,16% 1,28 % 14,90 %
Idex-CDI Core 0,89% 0,98 % 1,16% 1,07% 124% 11M% 1,11% 1,35 % 1,29 % 1,27 % 114% 1,23% 14,74 %

CcDI 0,73% 0,76 % 0,93% 0,83% 1,03% 1,02% 1,03% 1,17 % 1,07 % 1,02 % 1,02% 1,12% 12,39 %
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Volume no Secundario das Debéntures da
Amostra (01/08/24 a 30/08/24) em R$ milhdes
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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 AALR13 Alliar 1,53%  1329,11%  HSPA12 Hospital Anchieta S.A. -154%  -177,98%
obtido por carregar o papel em CMPH14 Viveo 9,91% 1141,90% KRSAT Kora Saude Participacoes S.A. -1,19% -137,29%
. . . . . Oncoclinicas Do Brasil Servicos
MGLUAO M L S.A. 5,46% 629,47% i
sua taxa de indicativa agazine Luiza e ®  ONCO29 Medicos S.A. 0,05% 6,01%
AERI12 Aeri 4,78% 550,71% .
ers 2 2 EUFA15 Eurofarma Laboratorios S.A 0,20% 23,13%
— iaco 3 ELFA12 Elfa Medi t 4,75% 547,71%
VariagOes de marcacgao a a Medicamentos e °  ybugis Ydugs Participacoes 0,28% 31,93%
. - 0, (.
mercado: reflete ganhos/perdas IDEX-CDI Geral 118%  135.58%  \pgx-cpi Geral 118%  135,58%

no prego 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
ELFA12 Elfa Medicamentos 3,57% 411,07% RADL14 Raia Drogasil 0,90% 103,87%
AALR13 Alliar 2,19% 252,40% IGTAAO Iguatemi 0,90% 104,08%
HSPA12 Hospital Anchieta S.A. 2,06% 236,99% TAEEC1 Taesa 0,90% 104,22%
KRSAM Kora Saude Participacoes S.A. 2,06% 236,99% ENGIA3 Energisa 0,91% 104,47%
AERN2 Aeris 1,83% 210,38% ENMTA2 Energisa Mato Grosso 0,91% 104,47%
IDEX-CDI Geral 1,02% 117,16% IDEX-CDI Geral 1,02% 17,16%

5 Melhores variagoes a mercado no periodo 5 Piores variagdes a mercado no periodo

Ativo Empresa MTM % DI Ativo Empresa MTM % DI
AALR13 Alliar  9,15% 1054,72% HSPA12 Hospital Anchieta S.A. -3,53% -407,03%
CMPH14 Viveo 8,07% 930,47% KRSAT1 Kora Saude Participacoes S.A. -3,18% -367,12%
. . Oncoclinicas Do Brasil Servicos
0, 0,
MGLUAO Magazine Luiza S.A. 4,03% 464,90% ONCO29 Medicos S.A. -1,03% -118,19%
1 0, ()
AERN2 Aeris 2,90% 334,51% EUFA15 Eurofarma Laboratorios S.A  -0,80% -91,84%
0, ()
RSAN25 Corsan  2,06% 237,93% JSMLAS Simpar -0,73% -84.11%
IDEX-CDI Geral 0,16% 18,23% IDEX-CDI Geral 0,16% 18,23%
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