riskoffice [Cinstituigao | SBCPREV [ pata ] 5/30/2014 ]

i i & Re
Valor Investido % Recursos PL Fundo % PL Fundo Adequagso Fundo entab
R$ 6 meses 12 meses
CONSOLIDADO 442,551,157.26 100.00% 145.00% 2.78% 6.66% 7.81% 4.09% 7.43%

META ATUARIAL ( INPC + 6%) 1.09% 3.72% 7.35% 12.44% 6.06%

META ATUARIAL ( IPCA + 6%) 0.95% 3.56% 7.37% 12.76% 5.87%
|Titules Publicos 26,205,406.64 5.92% 7.00% Art. 70, Inciso |, Alinea A Alocagdo: Enquadrado |
CARTEIRA PROPRIA SBCPREV 26,205,406.64 5.92% 0.85% 3.34% 6.44% 8.70% 5.18%
|Fundos que somente titulos publicos 118,726,385.06 26.83% 35.00% Art. 70, Inciso |, Alinea B locaga |
BB PREVIDENCIARIO RF IMA B TP 47,837,135.24 10.81% 6,321,356,250.11 0.76% oK oK oK 4.23% 7.45% 10.63% 3.46% 9.25%
BB PREVIDENCIARIO RF IRF M1 2,936,580.10 0.66% 6,194,054,072.97 0.05% OK oK OK 0.92% 2.56% 4.83% 8.96% 4.00%
ITAU INSTITUCIONAL RF INFLACAO FICFI 18,962,784.48 4.28% 585,043,128.79 3.24% oK oK oK 4.22% 7.42% 10.65% 3.31% 9.26%
SANTANDER FICFI IMA B TIT PUB RENDA FIXA 48,989,885.24 11.07% 487,266,273.98 10.05% OK oK OK 4.16% 7.42% 10.57% 2.95% 9.19%
|Fundos Renda Fixa / Referenciados Renda Fixa IMA e IDKA 131,155,956.03 29.64% 35.00% Art. 70, Inciso Il Alocagdo: |
BB PREVIDENCIARIO RF IMA B 44,882,505.11 10.14% 1,413,366,640.89 3.18% oK oK oK 4.33% 7.64% 10.83% 3.60% 9.46%
BRADESCO FI RF IMA B 26,481,572.26 5.98% 1,077,512,254.73 2.46% OK oK OK 4.20% 7.37% 10.45% 3.40% 9.09%
CAIXA FIC NOVO BRASIL IMA B RF LP 59,791,878.66 13.51% 2,605,460,276.64 2.29% oK oK oK 4.20% 7.42% 10.51% 3.42% 9.18%
|Fundos de Renda Fixa ( Normal ) 31,336,167.23 7.08% 8.00% Art. 70, Inciso IV Alocagdo: Enquadrado |
BRADESCO FI REFERENCIADO DI PREMIUM 8,961,990.18 2.03% 4,698,967,945.09 0.19% OK oK OK 0.87% 2.50% 5.02% 9.61% 4.20%
CAIXA FI BRASIL DI LP 11,824,222.56 2.67% 2,573,343,782.71 0.46% oK oK oK 0.84% 2.47% 4.96% 9.42% 4.14%
QUEST YIELD FIC FI RF LONGO PRAZO 3,229,279.69 0.73% 105,176,856.05 3.07% OK oK OK 1.39% 3.09% 6.80% 11.14% 5.77%
SANTANDER FIC FI MASTER REF DI 7,320,674.80 1.65% 4,113,015,698.71 0.18% oK oK oK 0.80% 2.29% 4.60% 8.69% 3.85%
|FIDC 9,707,233.19 2.19% 4.00% Art. 70, Inciso VI Alocagdo: Enquadrado |
BCSUL VERAX CPP 360 FIDC SENIOR 5,422,806.35 1.23% 56,977,827.98 9.52% OK oK OK 0.96% 2.75% 5.54% 10.61% 4.62%
OURINVEST FIDC FINANC SUPPLIER SENIOR 1 4,284,426.84 0.97% 232,277,986.29 1.84% oK oK oK 0.99% 2.83% 5.69% 10.91% 4.75%

0.00%

FIDC Fechado 322,784.91 0.07% 4.00% Art. 70, Inciso VII, Alinea A Alocagdo: Enquadrado |
FIDC MULTISETORIAL BVA MASTER Il SENIOR 98,504.98 0.02% 2,298,453.52 4.29% OK oK OK -48.69% 130.88% 2217.02% 1594.91% 2443.10%
FIDC TRENDBANK SENIOR MULTISETORIAL 224,279.93 0.05% 5,423,704.85 4.14% oK oK oK -38.38% -82.91% -95.46% -95.22% -94.36%
Fundo Crédito Privado 21,588,731.09 4.88% 5.00% Art. 70, Inciso VII, Alinea B Alocagdo: Enquadrado |
CAIXA FI BRASIL IPCA VI RF CRED PRIV 7,848,986.59 1.77% 79,312,447.72 9.90% OK oK OK 0.92% 3.16% 6.26% 5.19% 5.07%
CAIXA FI BRASIL IPCA XIII RF CRED PRIV 7,326,880.00 1.66% 80,997,961.75 9.05% oK oK oK 1.11% 3.60% 5.70% 4.32% 4.71%
CAIXA FI BRASIL IPCA XV RF CRED PRIV 6,412,864.50 1.45% 74,468,452.22 8.61% OK oK OK 1.07% 3.61% 5.69% 3.91% 4.65%
Fundos de A¢des Referenciados 42,545,194.31 9.61% 15.00% Art. 80, Inciso | Alocagdo: Enquadrado |
BNP PARIBAS ACE IBRX FIC FIA 7,447,545.12 1.68% 54,866,456.86 13.57% OK oK OK -1.85% 6.70% -3.94% -3.19% -0.67%
BTG PACTUAL MULTI RV INST FIC FI ACOES 4,756,075.64 1.07% 35,901,747.75 13.25% oK oK oK 0.61% 7.17% -3.00% -1.62% -0.90%
CAIXA FI ACOES BRASIL ETF IBOVESPA 4,651,148.05 1.05% 38,253,471.30 12.16% OK oK OK -0.56% 7.73% -2.07% -4.01% -0.74%
GERACAO FIA PROGRAMADO 2,298,869.65 0.52% 426,917,923.96 0.54% oK oK oK 6.41% 13.39% 7.32% 20.14% 9.36%
HSBC FICFI EM ACOES IBOV REG DE PREV 19,595,167.24 4.43% 298,068,386.83 6.57% OK oK OK 0.31% 8.22% -2.19% 0.78% 0.14%
ITAU RPI ACOES IBOVESPA ATIVO FI 3,796,388.61 0.86% 499,315,197.92 0.76% oK oK oK -0.05% 7.23% -2.29% 1.44% -0.41%
[Fundos de indices de Acges 2.00% Art. 80, Inciso Il Alocagio: |
|Fundos de Acdes 38,028,493.89 8.59% 15.00% Art. 80, Inciso Ill Alocagdo: Enquadrado |
BNY MELLON ARX INCOME FI DE ACOES 10,592,504.77 2.39% 269,744,265.93 3.93% OK oK OK 0.59% 9.35% -4.41% -6.06% -1.92%
CAIXA FIC ACOES VALOR DIVIDENDOS RPPS 5,093,111.02 1.15% 309,122,675.41 1.65% oK oK oK 1.09% 7.58% -0.67% -0.95% 2.63%
FIA VOTORANTIM VISION INSTITUCIONAL 722,598.87 0.16% 10,422,741.49 6.93% OK oK OK 5.98% 8.74% -10.64% -28.74% -8.62%
ITAU ACOES DIVIDENDOS FI 4,752,452.42 1.07% 252,211,652.77 1.88% oK oK oK -1.94% 7.50% -5.48% -3.64% -3.16%
QUEST SMALL CAPS FIC FI DE ACOES 8,641,178.82 1.95% 258,244,574.35 3.35% OK oK OK 2.67% 9.82% -1.13% -1.87% -0.28%
SUL AMERICA TOTAL RETURN FIA 8,226,647.99 1.86% 147,755,931.07 5.57% oK oK oK 4.36% 10.64% -6.00% -19.41% -3.21%
|Fundos Multimercados 2,175,605.50 0.49% 5.00% Art. 80, Inciso IV Alocagdo: Enquadrado |
GERACAO FUTURO FC FI MULTIMERCADO 2,175,605.50 0.49% 133,562,576.96 1.63% OK oK OK 1.58% 3.38% 5.37% 9.86% 5.29%
[Fundos de Participags 5,475,525.21 1.24% 5.00% Art. 80, Inciso V Alocagao: |
BRASIL PORTOS E ATIVOS LOGISTICOS FIP 210,241.60 0.05% 95,153,956.08 0.22% oK oK oK -0.90% -1.76% -4.07% 1.93% -3.37%
BTG PACTUAL INFRAESTRUTURA Il FIC DE FIP 756,031.16 0.17% 190,923,112.10 0.40% OK oK OK -0.19% -1.00% 11.49% 0.33% 1.65%
FICFIP KINEA PRIVATE EQUITY II 4,509,252.45 1.02% 32,015,692.50 14.08% oK oK oK 3.99% 3.13% 5.91% 8.70% 6.73%
Fundos de i ilidri 15,154,608.36 3.42% 5.00% Art. 80, Inciso VI Alocagdo: Ei I
DOMO FIl 7,500,000.00 1.69% 171,504,037.78 4.37% OK oK OK 2.74% -11.76% - - -
FII RB CAPITAL RENDA II 7,654,608.36 1.73% 143,668,402.90 5.33% oK oK oK 0.03% 4.49% -5.96% -12.49% 0.01%
[Disponibili i i 129,065.84 0.03% - - |

Asinformacdes utilizadas na geragao do enquadramento foram obtidas junto a0 RPPS que administra o plano e aos seus prestadores de servigo. No sdo de responsabilidade do RiskOffice, portanto, quaisquer erros decorrentes de ruido ou falhas de informagéo.
0s dados de mercado utilizados para verificagéo do enquadramento foram obtidos junto a fontes publicas nas quais o RiskOffice deposita confianca. Entretanto, o RiskOffice no se responsabiliza pela acurécia desses dados.

Adicionalmente, é preciso ressaltar que os relatdrios aqui apresentados sao confidenciais, de uso restrito dos contratantes e de carater informativo. Nao devem, portanto, ser utilizados para embasar quaisquer procedimentos junto aos orgaos reguladores ou fiscalizadores sem prévia autorizagao.



