
About

Objective and Strategy

Multi-strategy multi-manager fund, which invests in diversified strategies
in the Brazilian fixed income, variable income and foreign exchange
markets and, to a lesser extent, abroad. The management seeks to explore
the best opportunities in terms of risk X return available in organized
markets, preferably using high liquidity assets. The consistency of returns
and the emphasis on capital preservation are its main di'erentials. The
management team adopts the multi-manager style, where managers, with
different and complementary styles, divide the total risk of the fund among
themselves and have operational autonomy. The fund uses derivative
instruments, both for portfolio protection and to leverage gains.

Absolute returns. Substantially outperform the benchmark (CDI) in the long
term

Previous years
net returns*

Fund CDI % CDI

2011** 3.32% 3.63% 91.4%

2012 14.62% 8.40% 174.1%

2013 9.85% 8.06% 122.1%

2014 8.79% 10.81% 81.3%

2015 15.45% 13.24% 116.7%

2016 15.51% 14.00% 110.8%

2017 17.20% 9.93% 173.3%

2018 8.43% 6.42% 131.3%

2019 8.29% 5.96% 139.1%

2020 8.80% 2.76% 319.2%

2021 0.98% 4.42% 22.1%

2022 17.20% 12.39% 138.8%

2023 9.55% 13.04% 73.3%

2024 15.80% 10.88% 145.2%

2025 11.14% 14.32% 77.8%
**Returns calculated since fund's inception.

Accumulated
Returns*

Fund CDI % CDI

Last 12 months 12.41% 14.63% 84.8%

Last 24 months 27.49% 29.40% 93.5%

Last 36 months 46.30% 43.89% 105.5%

Last 60 months 82.94% 80.11% 103.5%

Accumulated Return 410.16% 306.65% 133.8%
*Net of fees and expenses.

Additional Informations
Annualized Volatility* 2.17%

Sharpe Index* -

Fund NAV R$ 300,620,692

Last 12 months average NAV R$ 347,196,316
*Last 12 months.

Statistics Fund
Positive Months 165

Negative Months 15

Monthly Average Return 0.91%

Monthly Maximum Return 4.55%

Monthly Minimum Return -1.34%

2026
Returns*

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Acum

Fund 2.27% 0.62% -0.15% 1.31% 0.42% 1.34% 0.40% 1.73% - - - - 8.19%

CDI 1.16% 1.00% 1.21% 1.09% 1.07% 1.12% 1.22% 1.09% - - - - 9.32%

% CDI 194.9% 62.5% - 120.4% 38.8% 119.3% 32.7% 158.7% - - - - 87.9%
*Monthly profitability calculated based on the last business day of the month's quota, net of management and performance fees and gross of taxes.
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Administration
BNY Mellon Serviços
Financeiros DTVM S.A.
Telefone (21) 3219.2500
Fax (21) 3219.2508
www.bnymellon.com.br/sf
SAC: 0800 7253219
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Investment Manager
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Rua Humaitá 275, 11 andar
Humaitá, Rio de Janeiro - RJ
CEP: 22261-005 | Brasil
jgp@jgp.com.br
www.jgp.com.br

Know more
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Characteristics

ISIN
BRJSF2CTF004

Investment Manager
JGP Gestão de Recursos Ltda

Minimum Initial Investment
R$ 100.000,00

Minimum Subsequent Transaction
R$ 50.000,00

Minimum remaining balance
R$ 100.000,00

Subscriptions
D+0

Redemptions
D+30

Advisory Fee
2.00 %

Performance Fee
20% of what exceeds 100% of CDI, high water mark

Early Redemption Fee
In cases expressly requested in writing by the shareholders, the shares may be
converted on the 10th (tenth) business day following the request, upon payment of
an exit fee equivalent to 5% (five percent) of the redeemed value
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