Data-base 31/07/2023

CARTEIRA DOS INVESTIMENTOS

% da

PCA Valor em R$ Mil Mensal Anual 3 Alocacgéo Pl PORTFOLIO
Carteira
Renda Fixa 566.290 0,72% 7,40% 63,18% 57,69%
ALM 467.235 0,66% 7,42% 52,13% -
CDI 80.581 0,94% 8,08% 8,99% -
Créditos 18.457 1,25% 5,43% 2,06% -
Outros FI RF 6 0,92% 6,52% 0,00% -
QOutros - Tesouraria 11 -0,07% 3,09% 0,00% -
Renda Variavel 57.382 3,24% 11,70% 6,40% 12,15%
Valor 57.383 3,24% 11,78% 6,40% -
Outros - Tesouraria (2) - - 0,00% -
Investimentos Estruturados 75.434 0,73% 4,05% 8,42% 12,92%
Fundos Multimercados 75.436 0,73% 4,12% 8,42% -
Fundo de Participagdes - - -50,35% 0,00% -
Outros - Tesouraria (2) - - 0,00% -
Investimentos no Exterior 38.530 1,33% 1,81% 4,30% 5,55%
Fundos Exterior 38.531 1,34% 1,83% 4,30% 0,00%
Outros - Tesouraria (1) - - 0,00% 0,00%
Imobiliario 107.293 -0,15% -1,45% 11,97% 11,69%
M.age” 3800 -0.53% 401% 042% i = Renda Fixa = Renda Varidvel
Niterdi 96.400 -0,16% -1,42% 10,76% - ) . .
Petropolis 7.093 0.14% -0.50% 0.79% B " Invesﬂm?nfos Estruturfjfjos u Investimentos no Exterior
Operagdes com Participantes 1.779 1,27% 9,88% 0,20% 0,00% Operacdes com Parficipantes - OFND
OFND 49.538 0,07% 3,09% 5,53% 0,00%
Total dos Investimentos 896.247 0,76% 5,22% 100,00% 100,00%
PACV Valor em R$ Mil Mensal Anual % d.a Alocacgéo Pl PORTFOLIO
Carteira
Renda Fixa 360.973 0,78% 7,27% 79,73% 63,77% 6,19%
0.56%
ALM 212.468 0,63% 711% 46,93% 0,0006% 0
col 120556  0,94% 8,06% 26,63% - 5.61%
Créditos 27.943 1,25% 5,43% 6,17% - 7.92%
Qutros - Tesouraria 6 - - 0,00% -
Renda Variavel 35.871 3,24% 11,66% 7,92% 16,28%
Valor 35.872 3,24% 11,68% 7,92% -
Outros - Tesouraria 1) - - 0,00% -
Investimentos Estruturados 25.401 0,94% 4,04% 5,61% 11,31%
Fundos Multimercados 25.402 0,94% 4,16% 5,61% -
Fundo de Participagbes - - -50,35% 0,00% -
Outros - Tesouraria 1) - - 0,00% -
Imobiliario 3 -2,14% 10,00% 0,0006% - 79.73%
Investimentos no Exterior 28.005 1,34% 1,79% 6,19% 8,64% . .
Fundos Exterior 28.006 1,34% 1,81% 6,19% - " Rendc.J Fixa - Rend?’Yoncve\
. = Investimentos Estruturados = Imobilidrio
Qutros - Tesouraria (0) - - 0,00% - X K ~ .
. . = Investimentos no Exterior = Operagdes com Participantes
Operagdes com Participantes 2.519 1,11% 8,89% 0,56% -
Total dos Investimentos 452772 1,01% 6,31% 100,00% 100,00%
PGA Valor em R$ Mil Mensal Anual % d.a Alocacgéo Pl PORTFOLIO
Carteira
Renda Fixa 8.411 0,93% 8,07% 100,00% 100,00%
col 8.410 0,94% 8,08% 99,99% 100,00% 100,00%
Qutros - Tesouraria 0 - - 0,01%
® Renda Fixa
Total dos Investimentos 8.411 0,93% 8,07% 100,00% 100,00%

Meta Atuarial

INPC PCA Meta Atuarial PACV  IGPM IPCA [e]] CDI+2% 105%CDI 150%CDI IMA-B IMA-B5 IMA-B5+ Ibovespa Délar MSCI World R$ indice Pés-Fixado indice Pré-Fixado
2012 6,20% - - 781%  584%  841% - 8,83% - 26,68% 16,98% 3421% 7,40% 11,55% 8,94% - 16,94% 12,31%
2013 5,56% - - 553% 591%  805% - 8,46% - -1002% 2,78% -17,07% -1550% -313%  14,64% - -9,80% 11,77%
2014 6,23% - - 367% 641% 10,81% - 11,35% - 14,54% 11,64% 16,60% -2,92% -2,78%  13,39% - 8,04% 12,18%
2015 11,28% - - 10,54% 10,67% 13,23% - 13,89% - 8,88% 1546% 571% -1331% -12,41%  47,01% - 1,56% 17,07%
2016 6,58% - - 717%  6,29%  14,00% - 14,70% - 24,81% 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%  3,75%  6,42% - 6,74% - 13,06% 9,87%  1541% 1503% 1542%  17,13% 6,93% 7,27% 9,25%
2019 4,48% - - 730%  431%  597% - 6,27% - 22,95% 13,15% 30,37% 31,58% 33,39% 4,02% 32,81% 13,83% 8,87%
2020 5,45% 11,04% 11,04% 23,14%  4,52%  2,77% - 2,91%  4,18% 641% 804%  550%  2,92% 350%  2893% 49,43% 7,60% 10,77%
2021 10,06% 15,67% 15,67% 17,78% 10,06%  4,42% - 465%  671% -126% 457%  -655% -1193% -11,17%  7,39% 30,82% 5,57% 16,51%
2022 593% 11,25% 11,27% 545%  578% 12,39% 14,64% 13,05% 19,15% 637% 978%  330%  4,69%  4,02% -6,50% -20,54% 2,81% 11,27%

Meta PCA* Meta PACV* indice

INPC IMAB 5 Ibovespa  IBRX Délar (INPC + (INPC + Pés- '"f:'ii:::'
4,73%) 4,83%)  Fixado
Janeiro 046%  021% 053%  112% 1,18% 1,29% 140%  337% 351%  227% 465%  1,08% 1,09% 163%  1,09%
Fevereiro 077%  -0,06% 084%  092% 096% 108% 141%  -7.49%  -7,59%  213% -033%  085% 086%  -0.76%  0.86%
Margo 064%  0,05% 071%  117% 123% 1.34% 152%  2.91%  -3.07%  245% 057%  1.16% 117%  0,03%  1.17%
Abril 053%  -0.95% 061%  092% 096% 108% 090%  250% 193%  157% 016%  103% 1,04% 074%  1.04%
Maio 036%  -1.84% 023%  112% 118% 129% 057%  3.74% 359%  1,90% 089%  0.92% 0,93% 207%  0.93%
Junho 010%  -1,93% 008%  107% 113% 1.24% 105%  9.00% 887%  543% 029%  0.75% 0.76% 141%  0.76%
Julho 009%  -0.72% 012%  107% 113% 1.24% 097%  3.27% 332%  1.61% 1.69%  0.29% 0.29% 1,00%  0,29%

Acumulado 2,59% 7,64% 8,04% 8,08% 8,10% 6,22% 6,28% 6,20% 6,28%
*Meta Atuarial calculada com o INPC do més anterior



