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Relatorio de Investimentos
Setembro - 2018

v ALOCAGAO DOS PLANOS:

SEGMENTOS PLANO PRV % S/PL| PLANOCV % S/PL| PLANO PGA % S/PL| CONSOLIDADO % S/PL|
RENDA FIXA 735.095.286,98 81,6% 318.047.675,83 69,7% 31.274.368,73 95.1% 1.084.417.331,54 78,0%!
INVESTIMENTOS ESTRUTURADOS 68.164.000,57 7.6%) 48.193.908,62 10,6% 1.604.836,81 49% 117.962.746,00 8,5%
RENDA VARIAVEL 59.055.142,17 6,6% 61.917.606,87 13,6% 0,00 0,0%)| 120.972.749,04 8,7%
INVESTIMENTOS NO EXTERIOR 0,00 0,0%| 0,00 0,0%)| 0,00 0,0%| 0,00 0,0%:
IMOVEIS 5.158.216,11 0,6% 0,00 0,0%)| 0,00 0,0%)| 5.158.216,11 0.4%
OPERA(;UES COM PARTICIPANTES 33.879.137,75 3.8% 28.179.620,33 6,2%) 0,00 0,0%| 62.058.758,08 4,5%
[TOTAL 901.351.783,58 100,0% 456.338.811,65  100,0%| 32.879.205,54 100,0% 1.390.569.800,77 100,0%

PL MES ANTERIOR 895.954.776,82 449.867.448,55 32.405.230,85 1.378.227.456,22

Plano PRV - Renda Fixa

A0S Janeiro Fevereiro Margo Abril Maio Junho Jutho Agosto Setembro 2018 R RAtRg
Debéntures VALE 7.04% 4,28% 0.39% 2239% 4,13% -350% -5,20% -1,50% 14,92% 38,88% 84.710,73 0,01%
Fundo Crédito - Emisso Prim. Il 2,44% -0,01% -194% 272% -1.56% 0,86% 0,68% 054% 2.29% 6,07% 182.603,70 0,02%
Fundo Cx - Bradesco H Ref. Executivo 0.57% 0,45% 0,51% 0,50% 0,50% 0,50% 0,53% 0.55% 0,46% 4,66% 30.638.210,07 3.40%
Fundo Cx - Safra Capital 0,56% 0.45% 052% 0.50% 0.49% 0.49% 0.53% 0.55% 0.45% 4,63% 25.071599.10 278%
Fundo Cx - Santander Institucional 0.66% 0.33% 0.60% 0.46% 0.27% 0,46% 0,54% 0.37% 0.46% 4,23% 16.060.19117 178%
Fundo Cx - Rio Bravo Crédito Priv. 0,59% 050% 0.54% 0.52% 0.52% 0.51% 0,55% 0.57% 053% 4,93% 37.770.072,40 4,9%
Fundo Cx - BNP Paribas Match DI 0.56% 0.45% 0,51% 0,50% 0.,51% 051% 0.52% 0,55% 0,45% 4,65% 30.601.617,83 3.40%
Letra Finan. 112% 0,70% 0.79% 0,72% 0,80% 137% 139% 0.,76% 0,55% 8,50% 33193.174,48 3.68%
Titulo Piblico - NTN-B 1.08% 0,65% 0.76% 0,68% 0,68% 137% 135% 0.73% 057% 815% 561.493.107,50 6229%
RENDA FIXA 0.97% 0,60% 0.71% 0,65% 0,64% 1.21% 1.21% 0,70% 0,55% 7.49% 735.095.286,98 81,55%
META DE GESTAO (INPC+ 5,50% a.a.) 0,68% 0,63% 0,52% 0,66% 0,88% 1,88% 0,70% 0,45% 0,75% 7.36%

Plano CV - Renda Fixa

LI Janeiro Fevereiro Margo Abril Maio Junho Julho Agosto Setembro 2018 Patrimdnio A
Fundo Crédito - Emissdo Prim. Il 2,44% -0.01% -1.94% 212% -1.56% 0.86% 0.68% 054% 229% 6.07% 104.34492 0,02%
Fundo Cx - Bradesco H Ref. Executivo 057% 0.45% 0.51% 0,50% 0.50% 0,50% 0.53% 055% 0.46% 4,66% 30.382.859.85 6,66%
Fundo Cx - Rio Bravo Crédito Priv. 059% 050% 054% 052% 052% 051% 0.55% 057% 053% 493% 33.064.022.15 1.05%
Fundo Cx - Safra Capital 056% 0.45% 05%% 050% 0.49% 0.49% 0.53% 055% 045% 463% 20.183.40837 442%
Fundo Cx - Santander Institucional 066% 03%% 060% 0.46% 0.27% 0.46% 0.54% 037% 0.48% 423% 26.483164,41 580%
Fundo Cx - BNP Paribas Match DI 056% 0.45% 051% 050% 051% 051% 052% 055% 0.45% 465% 33.868.821.82 1.42%
Letra Finan. 1.09% 0.68% 0.51% 0.1% 0.72% 1.46% 133% 0.74% 0.59% 8,10% 13.155.602,57 2,88%
Titulo Pdblico - NTN-B 1.64% 0.49% 108% 0,34% -0.97% 059% 1.39% 010% 0.60% 5,35% 160.805.445,74 35.24%
RENDA FIXA 116% 0,47% 0,83% 0.62% -0.21% 0,66% 1,08% 0,33% 0,54% 5,33% 318.047.675,83 69.70%
META DE GESTAO (CDI +13%a.a) 0,69% 0,57% 0.64% 0.63% 0,63% 0.63% 0,65% 0,68% 0,58% 5,83%
META ATUARIAL (INPC +5,50% a.a.) 0,68% 0,63% 0,52% 0.66% 0,88% 1,88% 0,70% 0,45% 0,75% 1.36% - -
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Fundo Crédito - Emissdo Prim. Il 26.086,26

Fundo Cx - Rio Bravo Crédito Priv. 3 3.265.643,60

Fundo Cx - Santander Institucional 318.445,90

ITitulo Piblico - NTN-B 21.076.916,83

SUL AMERICA EXPERTISE Il FI AGOES 5,40% -3,06% 6,19% -10.69%

PATRIA PIPE FEEDER I FIC AGOES -14,92% -0.80% -3.76% 16.732.705,63 1.86%

**SANTANDER IBOV ATIVO INST FI AGOES indice Ativo -10.39% -4.58% 3.64% 13.775.029.90

META DE GESTAO (Ibovespa) n14% 0,52% -10.87% -3.21% 3,48%

*Aplicagdo inicial em: 23/03/2018.
** Aplicagdo inicial em: 23/03/2018.

*** Aplicagdo inicial em: 22/06/2018.

ICATU VANGUARDA DIVIDENDOS FI AGOES Dividendos

BRASIL PLURAL FIC AGOES AgBesValor Crescimento  12,62% 6.169.609.49

XP INVESTOR FI AGOES indice Ativo 13.103.058.05

PATRIA PIPE FEEDER | FIC AGOES -14,92% 8.665.151,13

**SANTANDER IBOV ATIVO INST FI AGOES indice Ativo -10.39% 5.189.395.69

META ATUARIAL (INPC + 5,50%) 0.68% 0,63% 0.52% 0.66% 0.88% 1.88% 0.70% 0.45% 0.75% 7.36%

* Aplicagdo inicial em: 29/03/2018

** Aplicagdo inicial em: 29/03/2018.
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FIP Hamilton Lane 5.582.766,42

9.588.312.45

8.829.760,51

9.989.175,67

2012% 1.860.922.05

1916.962.49

FMM IBIUNA Hedge 8.784.614,24

FMM SAFRA Galileo -0.12% 2340.19122

4.896.25314

177% 1.64% -0.65% -3.98% 187% -0.04% -1.36% 0.46% 1006.699.90 3,06%
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v" RENTABILIDADES DOS PLANOS:
PLANO PRV 01/18 02/18 03/18 04/18 05/18 06/18 07/18 08/18 09/18 2018
CONSOLIDADO 1.31% 1.04% 0.80% 0.62% -0.35% 0.80% 1.69% 0,45% 0,66% 7.23%
RENDA FIXA 0.97% 0,60% 0,711% 0,65% 0.64% 1.21% 1.21% 0.70% 0,55% 1.49%
RENDA VARIAVEL 10,88% 6,01% 1,90% 0.69% -10,87% -4,75% 10,02% -3.01% 0.64% 9.95%
IMGVEIS 0.88% 0.89% 0.91% 0.88% 0.88% 0.90% 0.89% 0.90% 0.87% 8,28%
EMPRESTIMOS 0.82% 0,94% 0.90% 0.85% 0.75% 0.87% 110% 2,10% 0,93% 9.63%
INVEST. ESTRUTURADOS 1,06% 4,58% 1.41% 0,06% -133% 111% 0.31% 0.06% 1.66% 9.17%
CcDI 0.58% 0,46% 0.53% 0,52% 0.52% 0.52% 0.54% 0.57% 0.47% 4,81%
IBRX 10,74% 0,42% 0,08% 0.82% -10,91% -5,20% 8.84% -3.12% 3,23% 3,15%
IBOVESPA M14% 0.52% 0.01% 0.88% -10.87% -5,20% 8,88% -3.21% 3,48% 3.86%
TX. ATUARIAL (INPC + 5,50%) 0,68% 0,63% 0,52% 0,66% 0.88% 1.88% 0,70% 0,45% 0,75% 7.36%
PLANO CV 01/18 02/18 03/18 04/18 05/18 06/18 07/18 08/18 09/18 2018
CONSOLIDADO 2,50% 1,02% 0.95% 0.42% -196% 0,04% 2,03% -0,23% 0.68% 5,52%
RENDA FIXA 116% 0,47% 0.83% 0,42% -0,27% 0,66% 1,08% 0,33% 0.54% 5,33%
RENDA VARIAVEL 9.91% 2,37% 1.41% 0.54% -10,33% -3.99% 8,70% -4,19% 1.31% 4,22%
EMPRESTIMOS 0,82% 0,93% 0.89% 0.83% 0.73% 0.85% 1,09% 2,09% 0,86% 9.45%
INVEST. ESTRUTURADOS 1.96% 3,36% 110% -0,01% -2,02% 0.91% 0.43% 0.07% 0.72% 6,62%
TX. ATUARIAL (INPC + 5,50%) 0,68% 0.63% 0,52% 0.66% 0,88% 1.88% 0,70% 0,45% 0,75% 1.36%
PLANO PGA 01/18 02/18 03/18 04/18 05/18 06/18 07/18 08/18 09/18 2018
CONSOLIDADO 1,00% 0.52% 0.81% 0.48% 0.07% 1,02% 1.02% 0,48% 0,59% 6,16%
RENDA FIXA 0,93% 0,50% 0.80% 0,55% 0.28% 0.99% 1,06% 0.53% 0,59% 6,42%
INVEST. ESTRUTURADOS 4,60% 1.58% 124% -0,711% -3.79% 1.66% 0,12% -0,51% 0,50% 4,58%
TX. ATUARIAL (INPC + 5,00%) 0,64% 0,59% 0,48% 0,62% 0.84% 1.84% 0,66% 0.41% 0.71% 6,98%
Av. Rio Branco, 108 /129 andar Tel.: (21) Ellé‘7675 E-mail: prevdata@prevdata.org.br
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v- COMPARATIVO DE DESEMPENHO - Plano PRV:
PLANOPRV - 2018
12,00%
10,00% 9.17%
7.36%
8,00% 7.36% 7.36%
6,40%
6.00%
4,00%
2,00%
0,28%
(g3 RENDAFIXA RENDA VARIAVEL INVEST.ESTRUTURADOS CONSOLIDADO
HPREVDATA 7.49% 9.95% 9.17% 7.23%
METAS 7.36% 3.86% 7.36% 7.36%
B MEDIANA DOS PLANOS 651% 0.28% 353% 6.40%
*Mediana dos Planos - Base comparativa Relatdrio ADITUS
v" COMPARATIVO DE DESEMPENHO - Plano CV:
PLANOCV - 2018
10,00% 9.26%
8.00% 7.36%
6,00% PP PP Tt 7 T
5.14% 4,80%
4,00%
2,00%
0.00%
-0.22%
AL RENDA FIXA RENDA VARIAVEL INVEST.ESTRUTURADOS CONSOLIDADO
mPREVDATA 5,33% 4.22% 6.62% 5.52%
METAS 5.83% 5,41% 9.26% 7.36%
5 MEDIANA DOS PLANOS 5.32% -0.22% 5,14% 4,80%

*Mediana dos Planos - Base comparativa Relatdrio ADITUS

Av. Rio Branco, 108 /1292 an
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v COMPARATIVO DE DESEMPENHO - Plano PGA:

CONSOLIDADO

8,00%

7.00%

6,00%

5,00%

4,00%

3.00%

2,00%

1,00%

0,00%

PLANO PGA-2018

6,98%

6,98%

6,98%

RENDA FIXA

6,16%

INVEST. ESTRUTURADOS

CONSOLIDADO

|mPREVDATA

6,42%

4,58%

6,16%

| METAS

6,98%

6,98%

6,98%

v' Demonstracdo de Resultado até Set/18:

Exercicio

2013

2014

2015

2016

2017

2018

DEMONSTRAGAO CONTABIL -

Superdvit/Déficit

-21.084.487,45
-28.737.663,80
64.010.415,65
-47.1M1.621,28
-3.947.881,55

-28.377.501,05

PLANO PRV DEMONSTRAGAO ATIVO LiauiDO

Resultado Acum. Ajuste Precificagdo NTN-B

-11.050.053,98 -

-39.787.717,78 10.110.893,57
24.222.6917,67 26.381.948,14
-23.488.723,61 20.573.580,72
-27.436.605,16 20.345.417.20
-55.814.106,21 33.273.674,36

Resultado Final

-29.676.824,21
50.604.645,81
-2.915.142,89
-7.091.187,96

-22.540.431,85

Av. Rio Branco, 108 / 129 andar

Tel.: (21) 2112-7676 E-mail: prevdata@prevdata.org.br
Centro | Rio de Janeiro | RJ | 20040-001 | Brasil Fax: (21) 2112-7675 www.prevdata.orgbr
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v" RENTABILIDADE ACUMULADA DOS PLANOS:

PLANO PRV 2018 2017 2016 2015 2014 ACUMULADO
TX. ATUARIAL 7.36% 7.94% 12,76% 17.73% 12,81% 73.54%
CONSOLIDADO 7.23% 12,39% 14,45% 14,73% 7.25% 69.73%
RENDA FIXA 7.49% 9.69% 14,02% 18.36% 13.62% 80,78%
RENDA VARIAVEL 9.95% 49.39% 26.93% -16.04% -10.06% 57.42%
IMOVEIS 8.41% 10.87% 8.98% 33.14% 4,13% 81,60%
EMPRESTIMOS 9.63% 10.30% 16.93% 19.04% 15.00% 93.56%
INVEST. ESTRUTURADOS 9.17% 39.50% 15.33% -15.92% 2,94% 52.02%
PLANO CV 2018 2017 2016 2015 2014 ACUMULADO
TX. ATUARIAL 7.36% 7.88% 12,66% 17.67% 12,39% 72,57%
CONSOLIDADO 5.52% 16,19% 18.01% 8.01% 8.15% 69.01%
RENDA FIXA 5.33% Mm17% 16.69% 23,55% 13.23% 91,15%
RENDA VARIAVEL 4,22% 35.60% 24.87% -8,60% -8,56% 47.47%
EMPRESTIMOS 9.51% 10,16% 16.74% 18.98% 14,55% 91.93%
INVEST. ESTRUTURADOS 6.62% 32,42% 18.52% -8.23% 2,96% 58.11%
PLANO PGA 2018 2017 2016 2015 2014 ACUMULADO
TX. ATUARIAL 6.98% 7.68% 12,44% 17.40% 12,07% 70,42%
CONSOLIDADO 6.16% 10.11% 14,05% 15.78% 12,41% 73.51%
RENDA FIXA 6.42% 9.92% 14,04% 15.78% 12.41% 73.61%

* INVEST. ESTRUTURADOS 4,58% 18.98% 2,10% - = 27.04%
INDICES 2018 2017 2016 2015 2014 ACUMULADO
CDI 4,81% 9.93% 14,00% 13.24% 10.81% 64.81%
IBOVESPA 3.86% 26.86% 38.94% -13.31% -2,91% 54.08%
IBRX 3.15% 27.55% 36.70% -12,41% -2,78% 53.16%
INPC 314% 2.07% 6.58% n.24% 6.23% 32,58%
IPCA 3.34% 2.95% 6.29% 10,67% 6.41% 33,17%
SELIC 4,82% 9.94% 14,02% 13.27% 10.90% 65,05%

* Obs.: 0 segmento de Investimentos Estruturados no Plano PGA. teve inicio em Dez./2016
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