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BRASIL REPRESENTA <3% DO PIB GLOBAL
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@ EUA: mais de 5500 empresas listadas. Brasil 10% disso.
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Global BDRX I 26,33%
S&P 500 (Moeda Original) I 24, 23%
Ibovespa I 22,289
IMA-B 5+ I 10,28%
IRF-M 1+ I 18,52%
IDKA Pré 2 Anos I 1 7,03%
IRF-M I 16,51%
IMA-B I 16,059
IMA Geral I 14,80%
IRF-M 1 I 13,25%
CDI I 13,05%
IDKA IPCA 2 Anos I 12,13%
IMA-B 5 I 12,13%
IPCA+4,90% 9,69%
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Mercado Global de Renda Fixa — US$ 100 trilhdes

Mercado de Renda Fixa dos EUA — US$ 38 trilhoes

Mercado de Renda Fixa dos Brasil = US$ 1,7 trilhdo

CAILXA Assef




\
L )S.?.\"sfl'é.‘aiié‘ DP"‘Q‘

T10

'US 10 Year Note Bond Yield 1.7880 13° Congresso Estadual da ASSIMPASC
06 a 08 de Marco de 2024 FLORIANOPOLIS/SC

|
1
|
|
|
I
I
|
1
|
1
|
L
|
I
|
I
|
|
|
|
|
|
|
|
|
I
|
1
1
|
|
1
|

e
Oct Apr

CAILYXA Asset

Jan 02 2020

8
g
8
z
8
z




- 4\
RENDA FIXA O RPPS

13° Congresso Estadual dagASS,TMPASC
06 a 08 de Margo de 2024 FLORIANOPOLIS/SC




INDICES 2023

Global BDRX
S&P 500 (Moeda Original)
Ibovespa

IMA-B 5+

IRF-M 1+

IDKA Pré 2 Anos
IRF-M

IMA-B

IMA Geral

IRF-M 1

CDI

IDKA IPCA 2 Anos
IMA-B 5

IPCA+4,90%

2023

e 26,33%
N 24,23%
N, 22,28%
I 10,28%
I 18,5290
I, 17,03%
I 16,51%
I 16,05%
I 14,80%

I 13,25%

I 13,05%

I 12,13%
I, 12,13%
I 9,69%

0% 5% 10% 15% 20% 25% 30%

A |

PPS

BRASILEIRODE
INVESTIMENTOS DOS _.L

13° Congresso Estadual dagASS,IMPASC
06 a 08 de Margo de 2024 FLORIANOPOLIS/SC

’l‘)"IZ‘ONGRESSO




PROJECOES

INVESTIMENTOS DO
13° Congresso Estadual da ASSIMPASC
06 a 08 de Margo de 2024 FLORIANOPOLIS/SC

2,9% 4,62% 11,75% 4,84

1,9% 3,77% 9,50% 4,87

2,0% 3,37% 8,00% 4,89

CAILYXA Asset




Gestao Eficiente / Portfdlios

398

Estimated Return’
Estimated Volatility*
Sharpe Ratio®

Worst 12-mo. Loss®
Equity Beta vs. S&P500
Duration

Yield to Worst*

361

50% Local Fi

100% Local FI 50% gf::aa: Fixa
13.0% 13.5%
3.6% 4.0%
0.54 0.61
-6.1% 4. 4%
-0.05 0.03
2.82 293
12.3% 13.3%
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