riskoffice [Cinstituiggo | SKO BERNARDO DO CAMPO [ Data | 29/02/2012___|

i Di ificagd il
Valor Investido % Recursos PL Fundo % PL Fundo Adequagdo Fundo versificagao Rentabilidades
RS RPPS Fundo 3 meses 6 meses 12 meses
| CONSOLIDADO 334.482.814,07* 100.00% 100.00% 2.00% 4.76% 8.31% 14.41% 4.06% |
| META ATUARIAL ( INPC + 6%) 0.88% 2.90% 5.82% 11.80% 1.89%
|T|’tu|os Publicos 23,578,889.28 7.05% 15.00% Art. 70, Inciso |, Alinea A ([ £l quadrad |
CARTEIRA FUPREM SAO BERNARDO 23,578,889.28 7.05% 1.40% - - - 3.14%
|Fundos que titulos publi 107,442,475.19 32.12% 5.00% Art. 70, Inciso |, Alinea B ([ 3 quadrad |
BB RPPS ATUARIAL CONSERVARDOR FI RF PREV 49,559,482.00 14.82% 9,721,339,706.03 0.51% oK oK oK 2.11% 4.04% 8.39% 18.64% 3.70%
SANTANDER FICFI IMA B TIT PUB RENDA FIXA 41,300,982.20 12.35% 1,316,477,559.24 3.14% oK oK oK 2.19% 4.11% 8.38% 18.73% 3.75%
SANTANDER FICFI IRF M TIT PUB RENDA FIXA 16,582,010.99 4.96% 295,154,900.08 5.62% oK oK oK 0.81% 2.70% 5.75% 12.49% 1.90%
|Fundos Renda Fixa / Referenciados Renda Fixa IMA e IDKA 105,461,278.16 31.53% 35.00% Art. 70, Inciso Ill ([ 3 quadrad
BB RPPS ATUARIAL MOD FI RF PREVIDENC 48,278,397.98 14.43% 1,840,371,043.57 2.62% oK oK oK 2.18% 4.16% 8.70% 18.51% 3.78%
BRADESCO FI RF IMA B 10,580,771.64 3.16% 1,912,245,253.34 0.55% oK oK oK 2.26% 4.21% 8.78% 18.86% 3.81%
BRADESCO FI RF IMA GERAL 11,455,821.85 3.42% 1,043,192,020.85 1.10% oK oK oK 1.39% 3.14% 7.21% 15.50% 2.68%
CAIXA FIC NOVO BRASIL IMA B RF LP 35,146,286.69 10.51% 3,304,760,264.64 1.06% oK oK oK 2.35% 4.40% 8.92% 19.72% 3.98%
|Fundos de Renda Fixa ( Normal ) 869,434.47 0.26% 0.00% Art. 70, Inciso IV I ] quadrad
BB RPPS RENDA FIXA FLUXO FIC FI 2,271.95 0.00% 123,274,215.79 0.00% oK oK oK 0.69% 2.37% 4.96% - 1.52%
SANTANDER FIC FI INSTITUCIONAL REF DI 836,527.01 0.25% 66,110,870.96 1.27% oK oK oK 0.75% 2.54% 5.30% 11.49% 1.63%
SANTANDER FIC FI MASTER REF DI 30,635.51 0.01% 5,207,087,122.53 0.00% oK oK oK 0.69% 2.41% 5.08% 10.93% 1.53%
FIDC 22,612,215.85 6.76% 8.00% Art. 70, Inciso VI I ] quadrad
BCSUL VERAX CPP 360 FIDC SENIOR 10,739,128.94 3.21% 231,440,773.29 4.64% oK oK oK 0.83% 2.87% 5.99% 12.98% 1.83%
BMG FIDC ABERTO CRED CONS RPPS SENIOR 6,355,776.61 1.90% 61,939,010.26 10.26% oK oK oK 0.91% 3.25% 6.61% - 2.00%
FIDC BV FINANCEIRA | SENIOR 2,043,451.11 0.61% 176,011,425.90 1.16% oK oK oK 0.75% 2.58% 5.39% 11.64% 1.65%
OURINVEST FIDC FINANC SUPPLIER SENIOR 1 3,473,859.19 1.04% 198,604,310.38 1.75% oK oK oK 0.85% 2.95% 6.16% 13.35% 1.88%
FIDC Fechado 8,919,163.30 2.67% 5.00% Art. 70, Inciso VII, Alinea A ([ £l quadrad
FIDC MULTISETORIAL BVA MASTER Il SENIOR 3,925,127.47 1.17% 91,586,468.35 4.29% oK oK oK 1.00% 3.44% 7.13% 15.40% 2.21%
FIDC TRENDBANK SENIOR MULTISETORIAL 4,994,035.83 1.49% 126,314,692.48 3.95% oK oK oK 0.89% 3.08% 6.43% 13.97% 1.97%
|Fundo Crédito Privado 16,859,132.23 5.04% 2.00% Art. 70, Inciso VII, Alinea B ([ £l D drado
CAIXA FI BRASIL IPCA VI RF CRED PRIV 6,136,416.73 1.83% 62,007,251.35 9.90% oK oK oK 0.90% 4.38% 12.21% 20.24% 2.25%
CAIXA FI BRASIL IPCA XIII RF CRED PRIV 5,714,490.00 1.71% 63,173,122.55 9.05% oK oK oK 0.93% 4.55% 12.60% - 2.29%
CAIXA FI BRASIL IPCA XV RF CRED PRIV 5,008,225.50 1.50% 58,157,268.55 8.61% oK oK oK 0.94% 4.62% 10.91% - 2.32%
|Fundos de A¢des Referenciados 22,709,246.25 6.79% 9.00% Art. 80, Inciso | ([ £l quadrad
BNP PARIBAS ACE FI ACOES 7,854,331.59 2.35% 154,575,051.69 5.08% oK oK oK 3.68% 13.33% 16.18% -0.53% 11.44%
HSBC FICFI EM ACOES IBOV REG DE PREV 9,806,115.89 2.93% 249,450,672.41 3.93% oK oK oK 5.65% 15.33% 18.37% 6.36% 13.33%
SCHRODER FI EM ACOES IBRX 50 5,048,798.77 1.51% 156,039,264.36 3.24% oK oK oK 2.23% 11.79% 12.58% -7.42% 12.62%
[Fundos de Agges 11,009,135.51 3.29% 9.00% Art. 80, Inciso Il locacs quadrad |
BNY MELLON ARX INCOME FI DE ACOES 11,009,135.51 3.29% 547,532,889.65 2.01% oK oK oK 5.25% 15.97% 16.78% 9.60% 12.84%
|[Fundos Multimercados 7,871,541.62 2.35% 5.00% Art. 80, Inciso IV locagai quadrad |
SAFRA CARTEIRA INSTITUCIONAL FI MULTIM 7,871,541.62 2.35% 586,379,292.23 1.34% oK oK oK 0.47% 2.20% 4.33% 10.70% 1.17%
[Fundos de Participaca 2.00% Art. 80, Inciso V. Alocagd |
[Fundos de Investimento Imobilidrios 7,150,302.21 2.14% 5.00% Art. 80, Inciso VI locagai quadrad |
FII RB CAPITAL RENDA II 7,150,302.21 2.14% 122,676,401.26 5.83% oK oK oK 0.11% 0.94% -6.05% -3.38% 0.19%

As informagdes utilizadas na geragdo do enquadramento foram obtidas junto ao RPPS que administra o plano e aos seus prestadores de servico. Ndo sdo de responsabilidade do RiskOffice, portanto, quaisquer erros decorrentes de ruido ou falhas de informag&o.
Os dados de mercado utilizados para verificagdo do enquadramento foram obtidos junto a fontes publicas nas quais o RiskOffice deposita confianga. Entretanto, o RiskOffice ndo se responsabiliza pela acuracia desses dados.

Adicionalmente, é preciso ressaltar que os relatérios aqui apresentados sdo confidenciais, de uso restrito dos contratantes e de carater informativo. Ndo devem, portanto, ser utilizados para embasar quaisquer procedimentos junto aos drgdos reguladores ou fiscalizadores sem prévia autorizagdo.

* N3o estamos considerando R$ 2.093.314,35, uma vez que este valor se encontra disponivel em caixa.



