31/05/2023

PCA

Renda Fixa

ALM

CDI

Créditos

Outros FI RF

Outros - Tesouraria

Renda Variavel

Valor

Outros - Tesouraria
Investimentos Estruturados
Fundos Multimercados
Fundo de Participagbes
Outros - Tesouraria
Investimentos no Exterior
Imobiliario

Magé

Niteréi

Petrépolis

Operagdes com Participantes

OFND
Total dos Investimentos

PACV

Renda Fixa

ALM

CDI

Créditos

Outros - Tesouraria

Renda Variavel

Valor

Outros - Tesouraria
Investimentos Estruturados
Fundos Multimercados
Fundo de Participagdes
Outros - Tesouraria
Imobiliario

Investimentos no Exterior
Operagdes com Participantes
Total dos Investimentos

PGA

Renda Fixa
CDI
Outros - Tesouraria

Total dos Investimentos

INPC Meta Atuarial

PCA
2012 6,20% -
2013 5,56%

2014 6,23%

2015 11,28%

2016 6,58%

2017 2,07%

2018 3,43%

2019 4,48% -
2020 5,45% 11,04%
2021 10,06% 15,67%
2022 5,93% 11,25%

Valor em R$ Mil Mensal
588.267 1,16%
489.499 1,15%

80.742 1,41%
18.010 0,88%
6 0,96%
10 0,51%
51.551 9,45%
51.554 9,45%
2 -
72.326 0,92%
72.328 0,93%
2 -
38.323 0,89%
107.293 -0,06%
3.800 -0,52%
96.400 -0,05%
7.093 0,16%
1.774 1,32%
49.553 0,51%
909.088 1,67%

Valor em R$ Mil Mensal
355241 1,17%
208.342 1,10%
119.625 1,41%

27.267 0,88%

6 -
32.226 9,44%
32.227 9,45%

Q)] -
24.336 1,02%
24.337 1,02%

Q)] -

3 14,29%
27.855 0,89%
2.490 1,18%
442.150 2,08%
Valor em R$ Mil Mensal
8.226 1,41%
8.226 1,41%

1 -
8.226 1,41%

Meta Atuarial PACV

11,04%
15,67%
11,27%

IGPM IPCA
781%  584%
553%  591%
3,67%  6,41%
10,54% 10,67%
717%  6,29%
0,52%  2,95%
7,61%  3,75%
7,30%  4,31%
23,14%  4,52%
17,78% 10,06%
545% 5,78%

CARTEIRA DOS INVESTIMENTOS

% da

Anual ) Alocacgéao Pl PORTFOLIO
Carteira
5,82% 64,71% 57,69% 5,45
6,01% 53,85% - 020% 5%
5,74% 8,88% - 11.80%
2,88% 1,98% -
4,59% 0,00% -
3,12% 0,00% - 4,22%
0,36% 5,67% 12,15%
0,43% 5,67% -
R 0,00% R 7.96%
-0,23% 7,96% 12,92%
-0,17% 7,96% -
-50,35% 0,00% - 5.67% 64,71%
- 0,00% -
1,27% 4,22% 5,55%
+1,20% 11,80% 11,69% m Renda Fixa = Renda Varidvel
-2,96% 0,42% - . . -
u Investimentos Estruturados u Investimentos no Exterior
-1,16% 10,60% - L _ .
0.78% 0.78% N u Imobilidrio Operagdes com Participantes
712% 0,20% 0,00% OFND
3,12% 5,45%
3,21% 100,00% 100,00%
Anual # d_a Alocacgéao Pl PORTFOLIO
Carteira
5,50% 80,34% 63,77%
578% 47,12% - 000067 250567
' ' 5,50%__
5,72% 27,06% -
2,88% 6,17% - 7.29%
- 0,00% -
0,32% 7,29% 16,28%
0,33% 7.29% -
- 0,00% -
0,32% 5,50% 11,31%
-0,25% 5,50% -
-50,35% 0,00% - 80,34%
) 0,00% ) = Renda Fixa m Renda Varidvel
12,00% 0,0006% 0,00% . I
® Investimentos Estruturados = Imobilidrio
1:25% 6,30% 8,64% = Investimentos no Exterior = Operacdes com Participantes
6,24% 0,56% 0,00%
3,76% 100,00% 100,00%
Anual # d_a Alocagéao Pl PORTFOLIO
Carteira
5,74% 100,00% 100,00%
5,74% 99,99% 100,00%
- 0,01%
mRe ixa
100,00%
5,74% 100,00% 100,00%

CDI  CDI+2% 105%CDI 150%CDI IMA-B IMA-B5 IMA-B5+ Ibovespa MSCI World R$  indice Pés-Fixado indice Pré-Fixado
8,41% 8,83% 26,68% 16,98% 3421%  7,40% 11,55% 8,94% 16,94% 12,31%
8,05% 8,46% -10,02% 2,78% -17,07% -1550% -3,13%  14,64% -9,80% 11,77%
10,81% 11,35% 14,54% 11,64% 16,60% -2,92% -2,78%  13,39% 8,04% 12,18%
13,23% 13,89% 8,88% 1546% 571% -1331% -12,41%  47,01% 1,56% 17,07%
14,00% 14,70% 2481% 1548% 31,04% 38,93% 36,69%  -16,54% 17,13% 13,30%
9,95% 10,45% 12,79% 12,58% 12,75% 26,86% 27,55% 1,50% - 11,92% 7,55%
6,42% 6,74% 13,06% 9,87%  1541% 1503% 1542%  17,13% 6,93% 7,27% 9,25%
5,97% 6,27% - 22,95% 13,15% 3037% 31,58% 33,39% 4,02% 32,81% 13,83% 8,87%
2,77% 2,91%  4,18% 6,41% 804%  550%  2,92%  3,50% 28,93% 49,43% 7,60% 10,77%
4,82% - 465%  671% -126% 457%  -655% -1193% -11,17%  7,39% 30,82% 5,57% 16,51%
12,39% 14,64% 1305% 1915% 637% 9,78%  3,30%  469%  4,02% -6,50% -20,54% 2,81% 11,27%

indice

Meta PCA* Meta PACV*

Janeiro 0,46%
Fevereiro 0,77%
Margo 0,64%
Abril 0,53%
Maio 0,36%

0,21%
-0,06%
0,05%
-0,95%
-1,84%

0,53% 1,12%
0,84% 0,92%
0,71% 1,17%
0,61% 0,92%
0,23% 1,12%

IMA-B5 Ibovespa Wi"rf‘fks (INPC + (INPC + Pos- '"‘:'i)c(::;e'
4,73%) 4,83%) Fixado
118%  1,29%  1,40%  3,37% 3,51% 221%  4,65% 1,08% 1,09% 1,63%  1,09%
096% 1,08% 1.41%  -7.49% 7,59% 213%  -0,33%  0,85% 0,86% 0,76%  0,86%
1,23%  1,34%  1,52%  -291% -3,07% 245%  0,57% 1,16% 117% 003%  1.17%
096% 108% 090%  250% 1,93% 1,57%  0,16% 1,03% 1,04% 074%  1.04%
118%  1,29% 057%  3,74% 3,59% 1,90% 0,89% 0,92% 0,93% 207%  0,93%

Acumulado

5,18%



