31/01/2023

CARTEIRA DOS INVESTIMENTOS

PCA Valor em R$ Mil Mensal Anual % da Cartei

Alocacéo PI

Renda Fixa 550.950 1,15% 1,15% 58,66% 57,69%
ALM 473.559 1,22% 1,22% 50,42% -
CDI 2.269 1,17% 1,17% 0,24% -
Créditos 26.789 -0,06% -0,06% 2,85% - 5,62%
Outros FI RF 6 0,96% 0,96% 0,00% -
Qutros - Tesouraria 48.328 - - 5,15% -
Renda Variavel 107.342 4,87% 4,87% 11,43% 12,15%
Valor 107.345 4,87% 4,87% 11,43% - 12,66%
Outros - Tesouraria 3) - - 0,00% -
Investimentos Estruturados 118.925 1,15% 1,15% 12,66% 12,92% 58,66%
Fundos Multimercados 118.634 1,17% 1,17% 12,63% -
Fundo de Participa¢des 295 -49,69% -49,69% 0,03% -
Outros - Tesouraria 3) - - 0,00% - 11,43%
Investimentos no Exterior 52.763 1,02% 1,02% 5,62% 5,55%
Imobiliario 107.519 -0,16% -0,16% 11,45% 11,69%
Magé 3.800 -0,67% -0,67% 0,40% -
L. m Renda Fixa m Renda Varidvel
Niterdi 96.400 -0,09% -0,09% 10,26% -
Petr6polis 7319 0.87% 0.87% 0.78% 3 ® Investimentos Estruturados ™ Investimentos no Exterior
Operagdes com Participantes 1.756 1,43% 1,43% 0,19% 0,00% Imobiliério Operagbes com Participantes
Total dos Investimentos 939.255 1,37% 1,37% % 100,00%
PACV Valor em R$ Mil ELEEL Anual % da Carteira Alocacgéo Pl
Renda Fixa 286.573 1,06% 1,06% 66,25% 63,77% 8,70% 0,52%
ALM 179.799 1,18% 1,18% 41,56% - 0,0009%
CDI 80.281 1,17% 1,17% 18,56% - 9,30%
Créditos 26.487 -0,06% -0,06% 6,12% -
Outros - Tesouraria 6 - - 0,00% -
Renda Variavel 65.919 4,88% 4,88% 15,24% 16,28%
Valor 65.921 4,88% 4,88% 15,24% - 15,24%
Outros - Tesouraria ?) - - 0,00% -
Investimentos Estruturados 40.214 1,28% 1,28% 9,30% 11,31% 66,25%
Fundos Multimercados 40.019 1,33% 1,33% 9,25% -
Fundo de Participacdes 197 -49,69% -49,69% 0,05% -
Outros - Tesouraria ) - - 0,00% - ) B
® Renda Fixa ® Renda Variavel
Imobiliario 4 59,60% 59,60% 0,0009% 0,00% - o
X . ® Investimentos Estruturados ™ Imobiliario
Investimentos no Exterior 37.633 1,02% 1,02% 8,70% 8,64%
. Investimentos no Exterior Operagdes com Participantes
OperagBes com Participantes 2.247 7,42% 7,42% 0,52% 0,00%
Total dos Investimentos 432.591 1,67% 1,67% 100,00% 100,00%
PGA Valor em R$ Mil ELEEL Anual % da Carteira Alocacéo PI PORTFOLIO
Renda Fixa 7.928 1,17% 1,17% 100,00% 100,00%
CDI 7.928 1,17% 1,17% 99,99% 100,00% 100,00%
Qutros - Tesouraria 1 - - 0,01%
M Renda Fixa
Total dos Investimentos 1,17% 1,17% 100,00% 100,00%
INPC  Meta Atuarial PCA Meta Atuarial PACV  IGPM CDI  CDI+2% 105% CDI 150% CDI IMA-B  IMA-B5 IMA-B 5+ xado Indice Pré-Fixado
2012 6,20% - - 781%  58%  841% - 8,83% - 26,68% 1698% 3421%  740% 11,55% 8,94% - 16,94% 12,31%
2013 5,56% - - 553%  591%  8,05% - 8,46% - -10,02%  2,78%  -17,07% -1550% -3,13% 14,64% - -9,80% 11,77%
2014 623% - - 367%  641%  10,81% - 11,35% - 1454% 11,64% 1660%  -2,92% -2,78%  13,39% - 8,04% 12,18%
2015 11,28% - - 1054% 10,67%  13,23% - 13,89% - 8,88% 1546%  571% -1331% -1241%  47,01% - 1,56% 17,07%
2016 6,58% - - 717%  629%  14,00% - 14,70% - 2481% 1548% 31,04% 3893% 36,69%  -16,54% - 17,13% 13,30%
2017 2,07% - - 052%  2,95%  9,95% - 10,45% - 12,79% 12,58%  12,75%  26,86% 27,55%  1,50% - 11,92% 7,55%
2018 343% - - 761%  3,75%  642% - 6,74% - 1306% 987% 1541% 1503% 1542%  17,13% 6,93% 7,27% 9,25%
2019 448% - - 730%  431%  597% - 6,27% - 2295% 1315% 3037% 3158% 33,39%  4,00% 32,81% 13,83% 8,87%
2020 5,45% 11,04% 11,04% 23,14%  4,52% 2,77% - 291%  4,18% 641%  8,04% 5,50% 292%  3,50% 28,93% 49,43% 7,60% 10,77%
2021 10,06% 15,67% 15,67% 17,78% 10,06%  4,42% - 465%  671% -1,26% 457%  -655% -11,93% -11,17% 7,39% 30,82% 5,57% 16,51%
2022 5,93% 11,25% 11,27% 545%  578% 1239% 14,64% 13,05% 19,15% 637%  9,78% 3,30% 4,69%  4,02% -6,50% -20,54% 2,81% 11,27%

MSCI Meta PCA*  Meta PACYV*  indice Pds indice Pré-
World RS (INPC+4,73%) (INPC+4,33%) Fixado Fixado

INPC  IGPM IPCA cDl 105%CDI CDM+2% IMA-BS5 |bovespa Ddlar

laneiro 0,46% 0,21% ©0,53% 1,12%  1,18%  1,29%  1,40% 3,37% -2,27%  4,65% 1,08% 1,09% 1,63% 1,09%
Acumulado 0,46 -1

* Meta Atuarial calculada com o INPC do més anterior



