31/03/2023

CARTEIRA DOS INVESTIMENTOS

PCA Valor em R$ Mil Mensal Anual % da Carteira Aloca PORTFOLIO
Renda Fixa 563.199 1,50% 3,60% 62,10% 57,69% 11.83% 0,20%
ALM 483.534 1,53% 3,79% 53,32% - '
CDI 12.882 1,15% 3,14% 1,42% -
Créditos 17.746  096% 1,37% 1,96% - 4,25%
Outros FI RF 6 1,01% 2,78% 0,00% -
Qutros - Tesouraria 49.031 - - 5,41% -
Renda Variavel 87.941 -5,71% -9,73% 9,70% 12,15% 11,92%
Valor 87.944 -5,65% -9,67% 9,70% -
Outros - Tesouraria 3) - - 0,00% -
Investimentos Estruturados 108.075 -1,30% -1,05% 11,92% 12,92%
Fundos Multimercados 108.078 -1,27% -1,00% 11,92% - 62,10%
Fundo de Participa¢des - - -50,35% 0,00% - 9,70%
Outros - Tesouraria 3) - - 0,00% -
Investimentos no Exterior 38.570 -0,57% 1,93% 4,25% 5,55%
Imobiliario 107.290 -0,24% -1,05% 11,83% 11,69%
Magé 3.800 -0,53% -1,69% 0,42% -
Niter6i 96400  -022% -1,02% 10,63% - ® Renda Fixa ® Renda Varidvel
Petr6polis 7.090 -0.35% 1.12% 0.78% 3 ® Investimentos Estruturados ™ Investimentos no Exterior
Operagdes com Participantes 1.802 1,39% 4,29% 0,20% 0,00% Imobiliério Operagbes com Participantes

tal dos Investimentos 0,07% 100,00%

PACV Valor em R$ Mil ELEEL Anual % da Carteira Alocacgéo Pl
Renda Fixa 305.741 1,33% 3,29% 71,18% 63,77% 0 0007?6,53%:58%
ALM 197.184 1,46% 3,65% 45,91% - 9 OVS‘V °
,08%
CDI 81.683 1,15% 3,13% 19,02% -
Créditos 26.867 0,96% 1,37% 6,25% -
Outros - Tesouraria 6 - - 0,00% -
Renda Variavel 54.295 -5,72% -9,74% 12,64% 16,28% 12,64%
Valor 54.297 -5,72% -9,73% 12,64% -
Outros - Tesouraria ?) - - 0,00% -
Investimentos Estruturados 38.983 -1,35% -1,35% 9,08% 11,31%
Fundos Multimercados 38.984 -1,33% -1,29% 9,08% - 71,18%
Fundo de Participacdes - - -50,35% 0,00% -
Outros - Tesouraria ) - - 0,00% - ) B
- ® Renda Fixa ® Renda Variavel
Imobiliario 3 -5,69% 26,00% 0,0007% 0,00% - o
X . ® Investimentos Estruturados ™ Imobiliario
Investimentos no Exterior 28.033 -0,60% 1,90% 6,53% 8,64%
. . Investimentos no Exterior Operagdes com Participantes
OperagBes com Participantes 2.487 1,35% 3,67% 0,58% 0,00%

Total dos Investimentos

429.542 -0,03%

0,89%

100,00%

100,00%

PGA Valor em R$ Mil ELEEL Anual % da Carteira Alocacéo PI PORTFOLIO

Renda Fixa 8.048 1,15% 3,14% 100,00% 100,00%
CDI 8.048 1,15% 3,14% 99,99% 100,00% 100,00%
Qutros - Tesouraria 1 - - 0,01%

M Renda Fixa
Total dos Investimentos 1,15% 3,14% 100,00% 100,00%
INPC  Meta Atuarial PCA Meta Atuarial PACV  IGPM IPCA CDI  CDI+2% 105% CDI 150% CDI IMA-B  IMA-B5 IMA-B 5+ Ibovespa MSCI World RS  Indice Pés-Fixado indice Pré-Fixado
2012 6,20% - - 781%  584%  841% - 8,83% - 26,68% 1698% 3421%  7,40%  11,55% 8,94% - 16,94% 12,31%
2013 5,56% - - 553%  591%  805% - 8,46% - -10,02%  2,78%  -17,07% -1550% -3,13% 14,64% - -9,80% 11,77%
2014 6,23% - - 367%  641% 10,81% - 11,35% - 14,54% 11,64% 16,60% -292% -2,78% 13,39% - 8,04% 12,18%
2015 11,28% - - 10,54% 10,67%  13,23% - 13,89% - 888% 1546% 571% -1331% -12,41%  47,01% - 1,56% 17,07%
2016 658% - - 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 3,43% - - 761%  375%  642% - 6,74% - 13,06% 9,87%  1541% 1503% 1542% 17,13% 6,93% 7,21% 9,25%
2019 4,48% - - 730%  431%  597% - 6,27% - 2295% 13,15% 30,37% 3158% 3339%  4,00% 32,81% 13,83% 8,87%
2020 5,45% 11,04% 11,04% 23,14%  452%  2,77% - 291%  418% 641% 804%  550%  2,92%  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% 12,39% 14,64% 1305% 1915% 637% 9,78%  330%  4,69%  4,02% -6,50% -20,54% 2,81% 11,07%
MsCl Meta PCA* Meta PACV*  indice Pés- [ndice Pré-
2023 INPC  IGPM  IPCA CDI 105% CDI CDI+2% IMA-B5 Ib IBRX DAl

o o BT %3 World RS (INPC+4,73%) (INPC+4,83%) Fixado Fixado
Janeiro 0,46% 0,21% 0,53% 1,12% 1,18% 1,29% 1,40% 3,37% 3,51%  -2,27% 4,65% 1,08% 1,09% 1,63% 1,09%
Fevereiro 0,77% -0,06% 0,84% 0,92% 0,96% 1,08% 1,17% -7,49% -7,59%  2,13% -0,33% 0,85% 0,86% -0,76% 0,86%
Margo 0,64% 0,05% 0,71% 1,17% 1,23% 1,34% 3,73% -2,91% -3,07%  -2,45% 0,57% 1,16% 1,17% -0,03% 1,17%

Acumulado 1,88% 3,12% 3,14%
* Meta Atuarial calculada com o INPC do més anterior




