Data-base 31/10/2023

CARTEIRA DOS INVESTIMENTOS

% da

PCA Valor em R$ Mil [\ CLEE] Anual @ Alocagao PI PORTFOLIO
Renda Fixa 643.545 0,85% 10,13% 73,42% 57,69% 0.22%
AM 420.528 0,76% 10,04% 47,98% - e
CDI 8.987 0,73% 10,41% 1,03% -
Créditos 214.017 1,14% 9,14% 24,42% -
Outros FI RF 7 0,84% 9,37% 0,001% -
Outros - Tesouraria 7 - 0,001% -
Renda Variavel - 0,00% 0,00% 0,00% 12,15%
Valor 0,00% 0,00% 0,00% -
Outros - Tesouraria - 0,00% -
Investimentos Estruturados 54.031 -0,89% 1,30% 6,16% 12,92%
Fundos Multimercados 54.033 -0,89% 1,37% 6,16% -
Fundo de Participages - -50,35% 0,00% -
Outros - Tesouraria (1) - 0,00% -
Investimentos no Exterior 19.748 -0,66% -1,59% 2,25% 5,55%
Fundos Exterior 19.681 -0,66% -1,59% 2,25% -
Outros - Tesouraria 67 - - 0,01% -
Imobiliario 107.296 -0,11% -1,72% 12,24% 11,69%
Magé 3.800 0,54% 5,55% 0.43% ) m Renda Fixa m Renda Varidvel
Niteréi 96.400 0,11% -1,68% 11,00% - K : .
L H Investimentos Estruturados ~ ® Investimentos no Exterior
Petrépolis 7.096 0,13% 0,11% 0,81% - o . particioant OFND
Operacdes com Participantes 1.935 1,12% 13,80% 0,22% 0,00% peragoes com Farficipantes
OFND 49.956 0,21% 3,96% 5,70% -
Total dos Investimentos 876.512 0,55% 6,62% 100,00% 100,00%
q % da .
PACV Valor em R$ Mil Mensal Anual Cartei Alocagao Pl
arteira
Renda Fixa 405.479 0,85% 10,05% 88,04% 63,77% 0.0006%
ALM 256.078 0,72% 9,64% 55,60% -
CDI 3.693 0,73% 10,39% 0,80% -
Créditos 145.705 1,14% 9,13% 31,64% -
Outros - Tesouraria 3 - 0,001% -
Renda Variavel - 0,00% 0,00% 0,00% 16,28%
Valor 0,00% 0,00% 0,00% -
Outros - Tesouraria - - 0,00% -
Investimentos Estruturados 37.306 -1,00% 0,75% 8,10% 11,31%
Fundos Multimercados 37.307 -1,00% 0,88% 8,10% -
Fundo de Participages - -50,35% 0,00% -
Outros - Tesouraria (1) - - 0,00% - 88,04%
Imobiliario 3 -5,45% 4,00% 0,0006% -
Investimentos no Exterior 14.814 0,13% -1,23% 3,22% 8,64% = Renda Fixa m Renda Varidvel
Fundos Exterior 14.761 0,13% 0,66% 3,20% - . e
o Investimentos Estruturados ~ m Imobilidrio
Outros - Tesouraria 53 - - 0,01% - . . ~ .
N .. m [nvestimentos no Exterior = Operagdes com Participantes
Operacoes com Participantes 2.966 1,20% 12,96% 0,64% 0,00%
Total dos Investimentos 460.567 0,65% 8,03% 100,00% 100,00%
9 2
PGA Valor em R$ Mil [\ CLEE] Anual el d.a Alocagao PI PORTFOLIO
Carteira
Renda Fixa 8.920 0,87% 10,88% 100,00% 100,00%
ol 8.920 0,87% 10,88% 100,00%  100,00% 100,00%
m Renda Fixa
Total dos Investimentos 8.920 0,87% 10,88% 100,00% 100,00%
INPC MEtaP‘::::arial Meta Atuarial PACV  IGPM IPCA CDI+2% 105% CDI 150% CDI IMA-B  IMA-B5 IMA-B5+ Ibovespa IBRX Délar MSCI World R$
- 781%  584% 8, , 26,68% 16, 3421%  7,40% 11,55% 8,94% ) }
2013 5,56% 5,53% 591% 8,05% 8,46% -10,02% 2,78% -17,07% -15,50% -3,13% 14,64% 9,80% 11,77%
2014 6,23% 3,67% 6,41% 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% 15,46% 571% -13,31% -12,41% 47,01% 1,56% 17,07%
2016 6,58% 717%  629%  14,00% 14,70% 2481% 1548% 3104% 3893% 3669%  -16,54% 17,13% 13,30%
2017 2,07% 0,52% 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% 7,61%  3,75%  642% 6,74% 13,06% 9,87%  1541% 1503% 1542%  17,13% 6,93% 7,27% 9,25%
2019 4,48% - - 7,30% 4,31% 5,97% 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% 6,41% 8,04% 5,50% 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% - 4,65% 6,71% -1,26% 4,57% 6,55% -11,93% -11,17% 7,39% 30,82% 5,57% 16,51%
2022 5,93% 11,25% 11.27% 5A45%  578% 12,39% 14,64% 13,05% 1915% 637% 978%  3,30%  4,69%  4,02% -6,50% 20,54% 2,81% 11.27%
MSCI  MetaPCA* MetaPACV* indice [
IMA-B 5 Ibovespa IBRX Délar  World (INPC + (INPC + Pés- Fi
RS 4,73%) 483%) Fixado e
Janeiro 0,46% 0.21% 0,53% 1.12% 1,18% 129%  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% 1.41% -7.49% -7.59% 2,13% -0,33% 0,85% 0,86% -0,76% 0,86%
Marco 0.64% 0,05% 0.71% 1.17% 1.23% 1.34%  1,52% -291% -3.07% -245%  0.57% 1,16% 1.17% -0,03% 1.17%
Abril 0.53% -0,95% 0,61% 0,92% 0,96% 1,08%  0,90% 2,50% 1.93% -1.57%  0,16% 1.03% 1,04% 0.74% 1,04%
Maio 0,36% -1,84% 0,23% 1.12% 1,18% 129%  0.57% 3.74% 3.59% 190%  0,89% 0,92% 0,93% 2,07% 0,93%
Junho -0,10% -1.93% -0,08% 1,07% 1,13% 1.24%  1,05% 9.00% 8.87% -543%  029% 0.75% 0,76% 1.41% 0,76%
Julho -0,09% -0.72% 0,12% 1,07% 1,13% 124%  097% 3.27% 3.32% -1,61%  1,69% 0.29% 0,29% 1.00% 0,29%
Agosto 0,20% -0,14% 0,20% 1,14% 1,19% 1,30% 061% -5,09% -501% 3.80% 1,33% 0,30% 0,30% 0.22% 0,30%
Setembro 0.11% 0.37% 0,26% 0.97% 1,02% 1.14%  0,13% 0.71% 0.84% 1.74%  -2.65% 0.59% 0,59% 0.72% 0,59%
Qutubro 0,12% 0,50% 0,24% 1,00% 1,05% 1,16% -031%  -2,94% -3,03% 1,00% -1,93% 0,50% 0,50% 0,63% 0,50%
Acunmulado 3,04% -4,46% 3,72% 11,02% 11,60% 12,87% 8,55% 3,11% 2,31% -3,07% 4,57% 7,69% 7,78% 7,87% 7,78%

*Meta Atuaridl cdculada com o INPC do més anterior






