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Idex-CDI JGP

Comentario Mensal — Outubro
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Comentario Mensal

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

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

m Outubro mNovembro

Alteragdes no indice - Idex-CDI Geral
(01/0ut a 01/Nov)

Ingressaram

no Idex-CDI (28) Sairam do Idex-CDI (28)

AFYATM EQPA17 TFLEA1T AALM11 LCAMA9 UNDAE1
ALPA12 GJAIT6 TUPY15 CDARM LOGGB1 UNIP26

ALPA22 IGSN14 VIXL18 CGBP13 MANT12 USIM29

BRKPA2 KRSA21 VIXL45 CGEEMN ONCO19 VEBMA4
BRKPA3 LORTAS CTNS19  ONCOA1

BRMLAT1 LORTAS DASABO RDORA3

BRMLB1 LVTC22 DIRR18 RIGEA2

CEAB13 MNRVA1 ECOS15  RRRP14

CEED16 PASS13 EEEL18 SAEL18

CGOS17 STBP25 EGIED1 SNGOA2

CLCD14 SVEA14 FLRY15 SULA19

CSCF11  TFLEAO HSPE14 TLPP27

* 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 02-Sep 30-Sep Diferenga
DASAA1 130,0% 135,0% 5,0%
TAEE16 103,3% 105,0% 1,8%
RADL14 103,5% 104,5% 1,0%
Maiores fechamentos de spread %DI
Ativo 02-Sep 30-Sep Diferenca
CEPE20 110,0% 109,0% -1,0%
DASABO 129,0% 128,0% -1,0%
UNDAC2 115,0% 114,0% -1,0%
Maiores aberturas de spread DI+
Ativo 02-Sep 30-Sep Diferenga
CMPH14 12,0% 20,0% 8,0%
VVEO15 14,0% 20,0% 6,0%
VVEO16 16,0% 20,0% 4,0%
Maiores fechamentos de spread DI+
Ativo 02-Sep 30-Sep Diferenca
HSPA12 17,0% 13,5% -3,5%
ASAI28 4,5% 1,9% -2,6%
BVPL1 3,5% 3,0% -0,5%

Rentabilidade do Idex-CDI Geral (12 meses)

Més %DI DI+ CDI
2024/10 0,95% 0,85% 0,93%
2024/09 1,12% 1,04% 0,84%
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%
2023/11 1,31% 1,29% 0,92%
Total 13,77% 14,48% 10,97%
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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
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Idex-CDI Geral

Representatividade do indice
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Exposicao por Setor (31/10/24)
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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% 0.89% 116% 136% 1,8% 1,03% 0,85% 12,05 %
Idex-CDI Core 1,59% 1,18 % 1,21% 1,06% 0,94% 1,14% 1,40% 1,18 % ,01%  0,82% 12,14 %
CDI 097% 080% 083% 089% 083% 079% 091% 087% 0,84% 0,93% 8,99 %
2023 Idex-CDI Geral  -2,24% -1,22 % 117% 077% 1,79% 127% 1,64% 1,89 % 1,41%  1,28%  1,29%  0,78% 10,18% %
Idex-CDI Core  -3,49% -1,41% 1,13% 0,75% 1,83% 1,25% 163% 1,92% 1,43%  1,26%  129%  0,72% 8,48 %
CDI 1,12% 0,92% 117% 0,92% 112% 107% 1,07% 1,14% 097% 1,00% 0,92% 0,89% 13,04 %
2022 Idex-CDI Geral 0,91% 0,98 % 1,15% 1,06% 1,26% 1,12% 114 % ,38%  1,29% 1,27 % 1,16% 1,28 % 14,90 %
Idex-CDI Core 0,89% 0,98 % 1,6% 107% 1,24% 111% 1,1% ,35%  1,29% 1,27 % 1,14% 1,23% 14,74 %
CDI 073% 0,76% 0,93% 083% 103% 1,02% 103% 1,17%  1,07%  1,02%  1,02% 1,12% 12,39 %
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Volume no Secundario das Debéntures da
Amostra (01/10/24 a 31/10/24) em R$ milhoes
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Idex-CDI Geral — Tabelas de Atribuicao de Performance

— Variagao total: carrego +
marcagdo a mercado

— Variagdes de carrego: retorno
obtido por carregar o papel em
sua taxa de indicativa

— Variagoes de marcagao a
mercado: reflete ganhos/perdas
no preco das debénture
referentes a fechamento/abertura
das taxas indicativas

5 Melhores variagdes no periodo

5 Piores variagdes no periodo

Ativo Empresa Variagéo % DI Ativo Empresa Variagao % DI
HSPA12 Hospital Anchieta S.A. 8,77% 945,14%  CMPH14 Viveo -9,99%  -1076,93%
AALR13 Alliar 2,75% 296,58%  VVEO15 Viveo -6,90% -743,33%
ITSA13 Itausa S.A. 2,54% 27351%  \WEO16 Viveo -4,02% -43351%
KRSAT Kora Saude Participacoes S.A. 2,44% 262,77% SIMH16 Simpar -0,80% -85,77%
BVPLM Borrachas Vipal S.A. 2,04% 220,00% MOVI27 Movida -0,76% -81,65%
IDEX-CDI Geral 0,85% 91,82% IDEX-CDI Geral 0,85% 91,82%

5 Melhores variacoes de carregos no periodo 5 Piores variagoes de carrego no periodo
Ativo Empresa Carrego % DI Ativo Empresa Carrego % DI
ELFA12 Elfa Medicamentos 3,79% 408,21% RIGEA2 Rge Sul 0,87% 108,32%
VVEO16 Viveo 2,40% 258,26% EEEL18 Ceee 0,88% 108,87%
KRSAM Kora Saude Participacoes S.A. 2,38% 256,98% IGTAAO Iguatemi 0,96% 103,08%
VVEO15 Viveo 2,37% 255,60% TAEECT Taesa 0,96% 103,96%
HSPA12 Hospital Anchieta S.A. 2,35% 252,99% MULP17 Multiplan 0,97% 104,02%
IDEX-CDI Geral 1,08% 116,65% IDEX-CDI Geral 1,08% 116,65%

5 Melhores variagoes a mercado no periodo 5 Piores variagdes a mercado no periodo
Ativo Empresa MTM % DI Ativo Empresa MTM % DI
HSPA12 Hospital Anchieta S.A. 6,28% 676,89% CMPH14 Viveo -12,01%  -1294,76%
ITSA13 Itausa S.A. 1,40%  150,95% VVEO15 Viveo -9,06%  -976,86%
EUFA15 Eurofarma Laboratorios S.A 0,86% 92,33% VVEO16 Viveo -6,28% -676,41%
BVPL11 Borrachas Vipal S.A. 0,80% 86,15% SIMH16 Simpar -2,15% -231,56%
AALR13 Alliar 0,77% 82,90% MOVI27 Movida -2,04%  -219,58%
IDEX-CDI Geral -0,23% -24,57% IDEX-CDI Geral -0,23%  -24,57%
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