ENQUADRAMENTO LEGAL

[JOINVILLE

|

31/08/2018

Fundo

CONSOLIDADO
META ATUARIAL ( INPC + 6%)
META ATUARIAL ( IPCA + 6%)

Titulos Publicos

CARTEIRA ADMINISTRADA JOINVILLE - BRADESCO
CARTEIRA ADMINISTRADA JOINVILLE - BANCO DO BRASIL
CARTEIRA ADMINISTRADA JOINVILLE - XP INVESTIMENTOS

Fundos Referenciados Renda Fixa que contenham somente titulos publicos

BB PREVIDENCIARIO RFIMA B 5 LP FC

BB PREVIDENCIARIO RF IMA B TIT PUBL FI
BB PREVIDENCIARIO RF IMA BS FI

BB PREVIDENCIARIO RF TIT PUB IPCA Il FI
BB PREVIDENCIARIO RF TIT PUB IPCA Il FI
BB PREVIDENCIARIO RF TIT PUBL IPCA FI
BB PREVIDENCIARIO RF TIT PUBL IPCA | FI
BB PREVIDENCIARIO RF TIT PUBL IX FI
BTG PACTUAL NTNB FI RF

CAIXA FI BRASIL 2024 | TP RF

CAIXA FI BRASIL IMA B 5+ TP RF LP

ITAU INSTITUCIONAL RF INFLACAO 5 FICFI
WA IMABS5 ATIVO FI RF

Fundos de indice Renda fixa que contenham somente titulos publicos
Operagbes Compromissadas

Fundos Referenciados Renda Fixa

Fundos indice Renda Fixa

Fundos Renda Fixa - DI

BB PREVIDENCIARIO RF FLUXO FCFI

BB PREVIDENCIARIO RF REF DI LP PERFIL FC
BRADESCO FI RF REF DI FEDERAL EXTRA
BRADESCO FI RF REF DI PREMIUM
BRADESCO INST FICFI RFIMA B 5
BRADESCO INST FICFI RF IMA B

BRADESCO INST FICFI RF IMA GERAL
CAIXA FI BRASIL DISPONIBILIDADES RF
CAIXA FI BRASIL RF REF DI LP

ITAU INST ALOCACAO DINAMICA Il RF FICFI
ITAU INSTIT ALOCACAO DINAMICA RF FICFI
WA IMA B ATIVO FI RF

WA RF ATIVO FI

WA SOBERANO Il FCFI RF REF SELIC

Fundos de indice Renda Fixa - DI

Letras Imobilidrias Garantidas

Certificado de Depésito Bancério (CDB)
Depésito Poupanca

FIDC Cota Sénior

FIDCITALIA SEN

FIDC MULTISETORIAL BVA MASTER IIl SENIOR
Fundos Crédito Privado

CAIXA FI BRASIL IPCA XVI RF CRED PRIV

SANTOS CREDIT YIELD FI RF CP

Fundos Lei n212.431

Valor Investido
R$

2.210.202.828,45

892.763.608,06
427.885.258,93
407.008.208,09

57.870.141,04

708.539.480,32
103.433.816,69
300.200.340,78
91.224.102,75
3.506.340,08
11.901.393,03
14.209.886,63
14.298.892,66
879.930,68
26.291.168,00
28.136.100,00
65.426.308,45
33.925.983,72
15.105.216,85

442.146.928,15
2.886.593,37
83.392,52
20.081.062,14
23.008.267,32
5.058.954,86
175.908.992,21
93.924.326,16
76.096,00
278.991,82
6.066.368,29
65.553.970,25
18.720.771,22
26.677.075,21
3.822.066,78

271.910,66
238.953,14
32.957,52

4.508.680,13
4.291.866,00
216.814,13

% Recursos Limite PI

100,00%

40,39%
19,36%
18,41%
2,62%

32,06%
4,68%
13,58%
4,13%
0,16%
0,54%
0,64%
0,65%
0,04%
1,19%
1,27%
2,96%
1,53%
0,68%

0,01%
0,01%
0,00%

0,20%
0,19%
0,01%

198,00%

50,00%

50,00%

5,00%

25,00%

20,00%

1,00%

2,00%

PL Fundo

2.431.729.297,30
3.764.381.114,94
725.158.372,75
211.425.283,76
787.332.467,75
295.398.221,44
434.084.076,87
179.086.197,93
155.809.173,09
375.968.178,97
786.054.452,85
1.203.097.892,99
281.857.468,01

1.278.234.772,66
5.700.492.892,94
7.982.225.397,35
9.040.363.132,81
181.628.167,98
1.177.680.960,87
764.957.487,86
623.778.145,51
8.386.412.784,17
2.165.446.758,25
1.520.634.782,97
137.352.227,90
1.772.275.754,82
163.894.273,49

5.317.631,05
940.110,89

153.404.150,05
15.214.244,26

% PL Fundo

4,25%
7,97%
12,58%
1,66%
1,51%
4,81%
3,29%
0,49%
16,87%
7,48%
8,32%
2,82%
5,36%

4,49%
3,51%

2,80%
1,43%

VaR %

1,86%
2,04%
3,79%

1,98%
3,42%
4,84%
1,15%
2,23%
2,96%
2,90%
0,00%
0,00%
3,27%
4,83%
1,97%
2,51%

3,89%
0,48%
0,00%

1,28%
0,54%

Adequagédo Fundo

Art. 72, Inciso |, Alinea A

Art. 72, Inciso |, Alinea B
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK

Art. 72, Inciso |, Alinea C
Art. 72, Inciso Il

Art. 72, Inciso Ill, Alinea A

Art. 72, Inciso IlI, Alinea B

Art. 72, Inciso IV, Alinea A
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK

Art. 72, Inciso IV, Alinea B
Art. 72, Inciso V
Art. 72, Inciso VI, Alinea A
Art. 72, Inciso VI, Alinea B
Art. 72, Inciso VI, Alinea A
oK
oK
Art. 72, Inciso VII, Alinea B
oK

oK

Art. 72, Inciso VII, Alinea C

Diversificacéo

RPPS

oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK

oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
0K

OK
OK

OK
OK

Fundo

oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK

oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
oK
0K
0K
0K

OK
OK

OK
OK

1més

0,52%
0,53%
0,44%

-0,17%
-0,24%
-0,71%

0,26%
0,46%
0,56%
0,18%
0,26%
0,40%
0,67%
0,61%

0,71%

0,47%
0,55%
0,55%
0,55%
0,56%
0,64%
0,35%
0,49%
0,56%
0,37%
0,37%
0,83%
0,17%
0,56%

-24,63%
-9,06%

0,00%
15,86%

3 meses 6 meses 12 meses No Ano

1,26%
3,25%
3,06%

1,33%
1,59%
1,42%

1,35%
1,58%
1,59%
1,60%
1,56%
1,25%
1,26%
1,41%
1,59%
1,54%
1,54%
0,79%
1,15%
1,59%

-38,81%

1,37%
17,78%

Rentabilidades

-0,13% 5,41% 3,21%
5,51% 9,81% 6,92%
5,32% 10,39% 6,95%

Alocagdo: Enquadrado
1,44% 6,71% 3,93%
1,65% 6,53% 3,80%
-0,90% 4,76% 2,76%

Alocagdo: Enquadrado
2,05% 6,45% 3,93%
-1,02% 4,31% 2,88%
-3,56% 2,34% 1,73%
3,35% 7,43% 4,89%
9,40% 14,61% 10,11%
0,73% 5,34% 3,51%
0,96% 5,62% 3,35%
4,08% 7,60% 5,41%
2,71% 4,49% 3,37%
-2,67% -0,70% -1,75%
-3,52% 2,41% 1,76%
1,92% 6,23% 3,77%
0,99% 5,93% 3,56%

Alocagdo:

Alocagdo:

Alocagdo:

Alocagdo:

Alocagdo: Enquadrado
2,67% 5,70% 3,57%
3,18% 6,86% 4,26%
3,13% 6,66% 4,18%
3,16% 6,79% 4,26%
-3,49% 2,38% 1,76%
-1,34% 4,02% 2,56%
0,92% 5,89% 3,55%
2,80% 5,96% 3,74%
3,15% 6,68% 4,19%
2,56% 7,48% 4,87%
2,56% 7,46% 4,85%
-2,20% 3,44% 2,11%
2,38% 6,42% 3,99%
3,15% 6,69% 4,20%

Alocagdo:

Alocagdo:

Alocagdo:

Alocagdo:

Alocagdo: Enquadrado

-38,16% -10,79% -40,29%

Alocagdo: Enquadrado
1,58% 5,15% 3,02%
20,35% 32,92% 25,11%

Alocagdo:




ENQUADRAMENTO LEGAL

[JOINVILLE

31/08/2018

Fundo

CONSOLIDADO
META ATUARIAL ( INPC + 6%)
META ATUARIAL ( IPCA + 6%)

Fundos de Ag¢es Referenciados

BB ACOES IBRX INDEXADO FC FI
BRADESCO FIA IBOVESPA PLUS

ITAU RPI ACOES IBOVESPA ATIVO FICFI

Fundos de indices de Renda Variavel

Fundos de Agbes

BB ACOES DIVIDENDOS FC FI

BB PREVIDENCIARIO ACOES GOVERNANCA FI
BRADESCO FIA DIVIDENDOS

CAIXA FIC ACOES VALOR DIVIDENDOS RPPS
CAIXA FIC ACOES VALOR SMALL CAP RPPS
KINEA PIPE FIA

SUL AMERICA TOTAL RETURN FIA

VINCI SELECTION EQUITIES FIA

WESTERN ASSET VALUATION FIA

Fundos de indices de Renda Variavel

Fundos Multimercados
WESTERN ASSET LONG & SHORT FI MULT

Fundos de Participacdo

BRASIL PORTOS E ATIVOS LOGISTICOS FIP

BTG PACTUAL INFRAESTRUTURA II FIC DE FIP
BTG PACTUAL PRINCIPAL INVESTMENTS FICFIP
FICFIP KINEA PRIVATE EQUITY Il

FIP CAIXA INCORPORACAO IMOBILIARIA
KINEA PE IV FEEDER INST | FIP ME

P2 BRASIL INFRAESTRUTURA Il FIQ FIP
PATRIA SPECIAL OPPORTUNITIES | FIC FIP

Fundos Imobilirios

Valor Investido
R$

2.210.202.828,45

56.183.492,11
6.683.067,67
6.837.212,89
42.663.211,55

59.899.788,76
6.359.103,62
4.475.481,82
14.403.428,18
6.307.686,21
6.816.118,41
2.895.452,11
10.134.918,70
4.783.399,67
3.724.200,04

7.618.033,25
7.618.033,25

38.270.907,01
1.610.395,39
1.907.594,73
2.958.260,02
14.012.947,20
1.774.597,36
649.659,68
8.475.414,10
6.882.038,53

% Recursos

100,00%

2,54%
0,30%
0,31%
1,93%

2,71%
0,29%
0,20%
0,65%
0,29%
0,31%
0,13%
0,46%
0,22%
0,17%

Limite PI PL Fundo

198,00%

15,00%
150.150.179,23
123.083.597,69
690.590.662,83

15,00%
427.142.567,92
261.257.715,45

1.364.385.481,01
390.818.623,10
98.388.982,23
68.962.359,17
188.478.041,36
118.056.696,96
136.487.759,40

5,00%
335.447.335,26

5,00%
181.154.793,49
289.038.803,00
201.148.891,50

99.434.109,60
93.925.889,86
5.181.035,96
202.098.659,68
568.591.289,14

5,00%

% PL Fundo

4,45%
5,55%
6,18%

1,49%
1,71%
1,06%
1,61%
6,93%
4,20%
5,38%
4,05%
2,73%

2,27%

0,89%
0,66%
1,47%
14,09%
1,89%
12,54%
4,19%
1,21%

VaR %

12,69%
12,97%
11,82%

10,15%
12,64%
11,69%
9,96%
10,61%
9,85%
8,91%
10,43%
12,11%

0,62%

Adequacédo Fundo

Art. 82, Inciso |, Alinea A
oK
oK
oK

Art. 82, Inciso |, Alinea B

Art. 82, Inciso Il, Alinea A
oK
oK
oK
oK
oK
oK
oK
oK
oK

Art. 82, Inciso Il, Alinea B

Art. 82, Inciso Il
oK

Art. 82, Inciso IV, Alinea A
oK
oK
oK
oK
oK
oK
oK
oK

Art. 82, Inciso IV, Alinea B

Diversificacdo

RPPS

oK
oK
oK

oK
oK
oK
oK
oK
oK
oK
oK
oK

oK

oK
oK
oK
oK
oK
oK
oK
oK

Fundo

oK
oK
oK

oK
oK
oK
oK
oK
oK
oK
oK
oK

oK

oK
oK
oK
oK
oK
oK
oK
oK

1més

0,52%
0,53%
0,44%

-3,23%
-3,16%
-4,23%

2,11%
3,26%
2,77%
-2,66%
3,77%
0,52%
-4,31%
-3,06%
-5,14%

0,43%

0,15%
-13,98%
2,47%
0,09%
0,15%
-10,19%
0,14%
0,15%

Rentabilidades
3 meses 6meses 12meses No Ano

1,26% -0,13% 5,41% 3,21%
3,25% 5,51% 9,81% 6,92%
3,06% 5,32% 10,39% 6,95%
Alocagdo: Enquadrado
-0,49% -11,01% 5,04% -1,46%
-0,04% -10,18% 7,95% 0,34%
-2,13% -11,00% 4,88% -1,21%
Alocagdo:
Alocagdo: Enquadrado
-0,79% -10,73% 0,74% -1,46%
0,09% -10,00% 2,71% -3,03%
-0,12% -9,12% 9,05% 2,84%
-3,31% -13,52% -3,00% -8,28%
-3,02% -11,47% 2,30% -5,08%
-57,53% -69,85% -71,39% -73,58%
-1,31% -5,56% 14,47% 7,10%
-0,10% -5,91% 9,82% 3,13%
-3,12% -10,50% -0,67% -3,99%
Alocagdo:
Alocagdo: Enquadrado
0,59% 2,95% 7,90% 5,30%
Alocagdo: Enquadrado
-14,50% -14,48% -15,08% -14,68%
24,78% 30,26% 36,10% 33,83%
190,35% 190,35% 193,02% 190,35%
0,21% -0,62% -1,11% -0,88%
4,76% 11,24% 32,95% 11,18%
0,01% -0,24% 1,90% -0,41%
Alocagdo:

4 - Este tem caréter

informativo, cabendo Unica e

ao usudrio a

1 - As informagdes utilizadas na geracéo deste enquadramento foram obtidas junto ao RPPS que administra o plano e aos seus prestadores de servicos, néo sendo de responsabilidade da Risk Office quaisquer erros decorrentes de ruidos ou falhas de informagao;
2 - Os dados de mercado utilizados para verificagéo do enquadramento foram obtidos junto a fontes ptblicas nas quais a Risk Office deposita confianca. Entretanto, a Risk Office néo se responsabiliza pela acurécia desses dados;
3 - Adicionalmente, é preciso ressaltar que este relatorio € confidencial, de uso restrito dos contratantes e de carater informativo. N&o deve, portanto, ser utilizado para embasar quaisquer procedimentos junto aos 6rgaos reguladores ou fiscalizadores sem prévia autorizagao;
por eventuais prejuizos decorrentes da utilizacdo que faga ou venha a fazer das informagdes. A rer

obtida no passado ndo

garantia de resultados futuros.




