qinea_ Cota Diaria

Sensibilidade do yield e spread da carteira de Sensibilidade do spread da carteira (CRI +
Kinea RendimentOS CRI ao preco no mercado secundario* caixa) ao prego no secundario*
Patrimonio Liquido 3.946.569.004
Caixa (em % do PL) 4,67% 94,00 4,34% 3,26% 94,00 4,09% 3,01%
Cota Patrimonial 100,94 94,50 4,21% 3,13% 94,50 3,97% 2,89%
Cota Mercado (12/11) 97,99 95,00 4,08% 3,00% 95,00 3,84% 2,76%
Agio(+) / Deségio(-) sobre Patrim. -2,93% 95,50 3,94% 2,86% 95,50 3,71% 2,63%
Duration Spread - Portfolio de CRI 3,83 96,00 3,81% 2,73% 96,00 3,59% 2,51%
Spread Aquisicao (CDI+) 1,64% 96,50 3,68% 2,60% 96,50 3,46% 2,38%
Spread MTM (CDI+) 2,50% 97,00 3,55% 2,47% 97,00 3,34% 2,26%
Dividendos (média 12 meses) 0,39 97,50 3,41% 2,33% 97,50 3,21% 2,13%
Current Yield 4,80% 98,00 3,28% 2,20% 98,00 3,08% 2,00%
Spread Mercado (CDI+) (12/11) 3,28% 98,50 3,15% 2,07% 98,50 2,96% 1,88%
99,00 3,02% 1,94% 99,00 2,83% 1,75%
99,50 2,88% 1,80% 99,50 2,70% 1,62%
100,00 2,75% 1,67% 100,00 2,58% 1,50%
100,50 2,62% 1,54% 100,50 2,45% 1,37%
101,00 2,49% 1,41% 101,00 2,33% 1,25%
101,50 2,35% 1,27% 101,50 2,20% 1,12%
102,00 2,22% 1,14% 102,00 2,07% 0,99%
102,50 2,09% 1,01% 102,50 1,95% 0,87%
103,00 1,96% 0,88% 103,00 1,82% 0,74%
103,50 1,82% 0,74% 103,50 1,69% 0,61%
104,00 1,69% 0,61% 104,00 1,57% 0,49%
104,50 1,56% 0,48% 104,50 1,44% 0,36%
105,00 1,43% 0,35% 105,00 1,32% 0,24%
Sensibilidade do yield e spread da carteira de CRI ao prego no mercado Sensibilidade do spread da carteira (CRI +
Kinea ]’:ndiceS de PregOS secundario* caixa) ao prego no secundario*
Patrimonio Liquido 7.069.968.946
Caixa (em % do PL) 10,34% 97,00 7,87% 2,52% 6,87% 1,52% 97,00 2,16% 1,16%
Cota Patrimonial 99,39 97,50 7,77% 2,42% 6,77% 1,42% 97,50 2,07% 1,07%
Cota Mercado (12/11) 101,01 98,00 7,66% 2,32% 6,66% 1,32% 98,00 1,99% 0,99%
Agio(+) / Deségio(-) sobre Patrim. 1,63% 98,50 7,56% 2,23% 6,56% 1,23% 98,50 1,90% 0,90%
Duration Portfolio de CRI 5,33 99,00 7,46% 2,13% 6,46% 1,13% 99,00 1,82% 0,82%
Yield MTM (Inflagao+) 7,38% 99,50 7,36% 2,04% 6,36% 1,04% 99,50 1,73% 0,73%
Yield Aquisicao (Inflagao+) 6,07% 100,00 7,26% 1,94% 6,26% 0,94% 100,00 1,64% 0,64%
Spread MTM (NTNB+) 2,06% 100,50 7,16% 1,84% 6,16% 0,84% 100,50 1,56% 0,56%
Spread Aquisicao (NTNB+) 2,17% 101,00 7,06% 1,75% 6,06% 0,75% 101,00 1,47% 0,47%
Dividendos (média 12 meses) 1,16 101,50 6,96% 1,65% 5,96% 0,65% 101,50 1,38% 0,38%
Current Yield 13,83% 102,00 6,85% 1,55% 5,85% 0,55% 102,00 1,30% 0,30%
Spread Mercado (NTNB+) (12/11) 1,75% 102,50 6,75% 1,46% 5,75% 0,46% 102,50 1,21% 0,21%
Yield Mercado (IPCA+) (12/11) 7,05% 103,00 6,65% 1,36% 5,65% 0,36% 103,00 1,13% 0,13%
103,50 6,55% 1,27% 5,55% 0,27% 103,50 1,04% 0,04%
104,00 6,45% 1,17% 5,45% 0,17% 104,00 0,95% -0,05%
104,50 6,35% 1,07% 5,35% 0,07% 104,50 0,87% -0,13%
105,00 6,25% 0,98% 5,25% -0,02% 105,00 0,78% -0,22%
105,50 6,15% 0,88% 5,15% -0,12% 105,50 0,69% -0,31%
106,00 6,04% 0,78% 5,04% -0,22% 106,00 0,61% -0,39%

N3o Corporativo



Sensibilidade do yield e spread da carteira de CRI ao preco no mercado Sensibilidade do spread da carteira (CRI +

Kinea ngh Yleld secundario* caixa) ao preco no secundario*
Patrimonio Liquido 1.386.736.099
Caixa (em % do PL) 10,27% 101,00 9,56% 4,16% 7,96% 2,56% 101,00 3,63% 2,03%
Cota Patrimonial 97,04 101,50 9,43% 4,03% 7,83% 2,43% 101,50 3,52% 1,92%
Cota Mercado (12/11) 105,02 102,00 9,30% 3,91% 7,70% 2,31% 102,00 3,41% 1,81%
Agio(+) / Deségio(-) sobre Patrim. 8,23% 102,50 9,17% 3,79% 7,57% 2,19% 102,50 3,30% 1,70%
Duration Portfolio de CRI 4,39 103,00 9,04% 3,66% 7,44% 2,06% 103,00 3,19% 1,59%
Yield MTM (Inflagao+) 10,59% 103,50 8,91% 3,54% 7,31% 1,94% 103,50 3,08% 1,48%
Yield Aquisicao (Inflagao+) 8,22% 104,00 8,78% 3,42% 7,18% 1,82% 104,00 2,97% 1,37%
Spread MTM (NTNB+) 5,13% 104,50 8,65% 3,29% 7,05% 1,69% 104,50 2,86% 1,26%
Spread Aquisicao (NTNB+) 4,14% 105,00 8,52% 3,17% 6,92% 1,57% 105,00 2,75% 1,15%
Spread MTM (CDI+) 5,63% 105,50 8,39% 3,05% 6,79% 1,45% 105,50 2,64% 1,04%
Spread Aquisicao (CDI+) 517% 106,00 8,26% 2,92% 6,66% 1,32% 106,00 2,53% 0,93%
Dividendos (média 12 meses) 1,20 106,50 8,13% 2,80% 6,53% 1,20% 106,50 2,42% 0,82%
Current Yield 13,73% 107,00 8,01% 2,68% 6,41% 1,08% 107,00 2,30% 0,70%
Spread Mercado (NTNB+) (12/11) 3,16% 107,50 7,88% 2,55% 6,28% 0,95% 107,50 2,19% 0,59%
Yield Mercado (IPCA+) (12/11) 8,52% 108,00 7,75% 2,43% 6,15% 0,83% 108,00 2,08% 0,48%
108,50 7,62% 2,31% 6,02% 0,71% 108,50 1,97% 0,37%
109,00 7,49% 2,18% 5,89% 0,58% 109,00 1,86% 0,26%
109,50 7,36% 2,06% 5,76% 0,46% 109,50 1,75% 0,15%
110,00 7,23% 1,94% 5,63% 0,34% 110,00 1,64% 0,04%
110,50 7,10% 1,81% 5,50% 0,21% 110,50 1,53% -0,07%
111,00 6,97% 1,69% 5,37% 0,09% 111,00 1,42% -0,18%
Sensibilidade do yield e spread da carteira de CRI ao preco no mercado Sensibilidade do spread da carteira (CRI +
Kinea Securities secundario* caixa) ao prego no secundario*
Patrimonio Liquido 716.291.204
Caixa (em % do PL) 0,30% 91,50 7,35% 2,08% 6,15% 0,88% 91,50 2,07% 0,87%
Cota Patrimonial 90,25 92,00 7,24% 1,97% 6,04% 0,77% 92,00 1,97% 0,77%
Cota Mercado (12/11) 96,11 92,50 7,13% 1,87% 5,93% 0,67% 92,50 1,86% 0,66%
Agio(+) / Deségio(-) sobre Patrim. 6,49% 93,00 7,02% 1,77% 5,82% 0,57% 93,00 1,76% 0,56%
Duration Portfolio de CRI 543 93,50 6,91% 1,66% 5,71% 0,46% 93,50 1,65% 0,45%
Yield MTM (Inflagao+) 7,63% 94,00 6,80% 1,56% 5,60% 0,36% 94,00 1,55% 0,35%
Yield Aquisicao (Inflagao+) 6,50% 94,50 6,69% 1,45% 5,49% 0,25% 94,50 1,45% 0,25%
Spread MTM (NTNB+) 2,34% 95,00 6,58% 1,35% 5,38% 0,15% 95,00 1,34% 0,14%
Spread Aquisicao (NTNB+) 2,67% 95,50 6,48% 1,24% 5,28% 0,04% 95,50 1,24% 0,04%
Spread MTM (CDI+) 6,76% 96,00 6,37% 1,14% 5,17% -0,06% 96,00 1,13% -0,07%
Spread Aquisicao (CDI+) 6,76% 96,50 6,26% 1,04% 5,06% -0,16% 96,50 1,03% -0,17%
Dividendos (média 12 meses) 1,02 97,00 6,15% 0,93% 4,95% -0,27% 97,00 0,93% -0,27%
Current Yield 12,69% 97,50 6,04% 0,83% 4,84% -0,37% 97,50 0,82% -0,38%
Spread Mercado (NTNB+) (12/11) 1,12% 98,00 5,93% 0,72% 4,73% -0,48% 98,00 0,72% -0,48%
Yield Mercado (IPCA+) (12/11) 6,34% 98,50 5,82% 0,62% 4,62% -0,58% 98,50 0,61% -0,59%
99,00 5,71% 0,51% 4,51% -0,69% 99,00 0,51% -0,69%
99,50 5,60% 0,41% 4,40% -0,79% 99,50 0,41% -0,79%
100,00 5,49% 0,31% 4,29% -0,89% 100,00 0,30% -0,90%
100,50 5,38% 0,20% 4,18% -1,00% 100,50 0,20% -1,00%
101,00 5,27% 0,10% 4,07% -1,10% 101,00 0,09% -1,11%
101,50 5,16% -0,01% 3,96% -1,21% 101,50 -0,01% -1,21%
102,00 5,05% -0,11% 3,85% -1,31% 102,00 -0,11% -1,31%

Data Base 12/nov/21

*Spread e yield da carteira de CRI com base no preco de aquisi¢do da cota no mercado secundario. O célculo considera a reversdo do agio/desagio ao longo da duration da carteira de CRI.
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