ENQUADRAMENTO LEGAL

[JOINVILLE | 31/01/2019 |

Valor Investido P - Diversificacéo Rentabilidades
Fundo % Recursos Limite Pl PL Fundo %PL Fundo  VaR % Adequagéo Fundo .
R$ RPPS Fundo 1més 3meses 6meses 12meses No Ano
CONSOLIDADO 2.485.626.653,05 100,00% 3,67% 6,06% 11,60% 12,39% 4,24%
META ATUARIAL ( INPC + 6%) 0,85% 1,72% 3,94% 9,78% 0,85%
META ATUARIAL ( IPCA + 6%) 0,83% 1,71% 4,09% 9,95% 0,83%
Titulos Publicos 1.035.413.920,52 41,66% 50,00% Art. 72, Inciso |, Alinea A Alocacéo: Enquadrado
CARTEIRA ADMINISTRADA JOINVILLE - BRADESCO 521.675.358,87 20,99% 3,78% 2,74% 4,72% 8,92% 11,51% 2,74%
CARTEIRA ADMINISTRADA JOINVILLE - BANCO DO BRASIL 447.728.877,56 18,01% 3,54% 3,03% 5,06% 9,73% 12,47% 3,03%
CARTEIRA ADMINISTRADA JOINVILLE - XP INVESTIMENTOS 66.009.684,09 2,66% 5,14% 3,89% 6,75% 13,27% 13,80% 3,89%
Fundos iados Renda Fixa que somente titulos publicos 813.188.483,18 32,72% 50,00% Art. 72, Inciso I, Alinea B Alocaggo: Enquadrado
BB PREVRFIMABS LP FC 80.382.824,83 3,23% 3.212.136.258,09 2,50% 2,02% OK oK oK 1,52% 3,02% 6,83% 9,88% 1,52%
BB PREV RF IMA B TIT PUBL FI 396.652.536,80 15,96% 4.159.431.811,56 9,54% 512% OK oK oK 4,36% 7,01% 13,86% 13,82% 4,36%
BB PREV RF TIT PUBL IPCA FI 15.190.873,27 0,61% 315.791.185,90 4,81% 3,49% OK oK oK 2,14% 4,22% 9,36% 11,23% 2,14%
BB PREV RF TIT PUBL IPCA | FI 15.598.270,81 0,63% 473.530.443,52 3,29% 2,90% OK oK oK 1,94% 3,91% 8,36% 10,73% 1,94%
BB PREV RF TIT PUB IPCA Il FI 3.685.499,37 0,15% 222.228.229,78 1,66% 1,02% OK oK oK 1,05% 2,10% 5,29% 9,12% 1,05%
BB PREV RF TIT PUB IPCA Il FI 12.830.013,07 0,52% 850.580.806,21 1,51% 2,35% OK oK oK 1,69% 3,30% 7,51% 18,69% 1,69%
BB PREV RF TIT PUBL IX FI 901.541,05 0,04% 120.925.471,48 0,75% 0,00% OK oK oK 0,52% 1,47% 3,08% 6,89% 0,52%
BB PREV RF IMA BS FI 106.721.767,51 4,29% 1.326.189.160,15 8,05% 7,56% OK oK oK 6,58% 10,26% 19,95% 16,96% 6,58%
BTG PACTUAL NTNB FI RF 26.436.486,00 1,06% 156.707.250,02 16,87% 0,00% OK oK Desenquadrado 0,83% -1,09% 1,28% 3,97% 0,83%
CAIXA FI BRASIL IMA B 5+ TP RF LP 72.573.716,96 2,92% 1.916.389.005,79 3,79% 7,44% OK oK oK 6,53% 10,06% 19,71% 16,75% 6,53%
CAIXA FI BRASIL 2024 | TP RF 31.091.940,00 1,25% 415.465.378,69 7,48% 4,14% OK oK oK 2,42% 4,39% 6,81% 5,35% 2,42%
ITAU INSTITUCIONAL RF INFLACAO 5 FICFI 36.307.036,73 1,46% 1.171.246.937,70 3,10% 2,01% OK oK oK 1,50% 2,96% 6,71% 9,63% 1,50%
WA IMABS ATIVO FI RF 14.815.976,78 0,60% 282.925.225,20 5,24% 4,00% OK oK oK 2,18% 4,85% 9,48% 12,41% 2,18%
Fundos de indice Renda fixa que contenham somente titulos publicos - Art. 72, Inciso |, Alinea C Alocacio:
Operagdes Compromissadas 5,00% Art. 72, Inciso Il Alocacio:
Fundos Referenciados Renda Fixa 25,00% Art. 72, Inciso Ill, Alinea A Alocagdo:
Fundos Indice Renda Fixa - Art. 72, Inciso lIl, Alinea B Alocagdo:
Fundos Renda Fixa - DI 440.260.805,12 17,71% 20,00% Art. 72, Inciso IV, Alinea A Alocagzo: Enquadrado
BB PREV RF FLUXO FCFI 189.531,11 0,01% 1.301.788.304,03 0,01% 0,00% OK oK oK 0,45% 1,27% 2,59% 5,24% 0,45%
BB PREV RF REF DI LP PERFIL FC 85.506,09 0,00% 4.246.690.677,69 0,00% 0,00% OK oK oK 0,53% 1,49% 3,10% 6,29% 0,53%
BRADESCO FI RF REF DI PREMIUM 23.590.617,93 0,95% 7.564.975.012,87 0,31% 0,00% OK oK oK 0,53% 1,51% 3,10% 6,29% 0,53%
BRADESCO INST FICFI RF IMA B 129.588.793,47 5,21% 1.312.562.766,47 9,87% 5,29% OK oK oK 4,47% 7,26% 14,23% 14,05% 4,47%
BRADESCO INST FICFI RF IMA GERAL 81.243.513,84 3,27% 762.810.498,12 10,65% 2,65% OK oK oK 1,95% 3,92% 7,97% 10,19% 1,95%
CAIXA FI BRASIL RF REF DI LP 31.418,62 0,00% 6.807.583.623,84 0,00% 0,01% OK oK oK 0,53% 1,50% 3,07% 6,19% 0,53%
CAIXA FI BRASIL DISPONIBILIDADES RF 80.656,26 0,00% 636.951.651,34 0,01% 0,00% OK oK oK 0,47% 1,33% 2,72% 5,50% 0,47%
ITAU INST ALOCACAO DINAMICA II RF FICFI 8.047.210,26 0,32% 2.728.209.369,22 0,29% 3,51% OK oK oK 2,37% 4,69% 6,05% 9,18% 2,37%
ITAU INSTIT ALOCACAO DINAMICA RF FICFI 69.265.433,16 2,79% 1.139.132.097,22 6,08% 3,51% OK oK oK 2,37% 4,69% 6,06% 9,16% 2,37%
WA IMA B ATIVO FI RF 20.639.145,14 0,83% 142.375.158,14 14,50% 6,82% OK oK oK 5,04% 8,86% 16,88% 16,19% 5,04%
WA RF ATIVO FI 33.786.123,82 1,36% 1.633.181.133,09 2,07% 1,30% OK oK oK 1,05% 2,92% 5,26% 8,39% 1,05%
WA SOBERANO Il FCFI RF REF SELIC 9.475.660,21 0,38% 133.962.094,77 7,07% 0,00% OK oK oK 0,53% 1,48% 3,02% 6,14% 0,53%
BRADESCO FI RF REF DI FEDERAL EXTRA 27.933.582,84 1,12% 7.049.972.096,34 0,40% 0,01% OK oK oK 0,53% 1,49% 3,06% 6,18% 0,53%
BRADESCO INST FICFI RF IMA B 5+ 16.898.340,50 0,68% 296.945.605,45 5,69% 7,57% OK oK oK 6,59% 10,21% 19,83% 16,92% 6,59%
BRADESCO INST FICFI RF IMAB 5 4.088.700,20 0,16% 562.385.050,46 0,73% 7,57% OK oK OK 1,58% 3,12% 6,94% 9,90% 1,58%
BRAM INSTITUCIONAL FI RF IRF M 15.316.571,67 0,62% 267.954.509,54 5,72% 3,24% OK oK oK 1,42% 4,06% 8,15% 10,95% 1,42%
Fundos de indice Renda Fixa - DI - Art. 72, Inciso IV, Alinea B Alocagdo:
Letras Imobilidrias Garantidas - Art. 72, Inciso V/ Alocagdo:
Certificado de Depésito Bancério (CDB) Art. 72, Inciso VI, Alinea A Alocagdo:
Depésito Poupanga - Art. 72, Inciso VI, Alinea B Alocagdo:
FIDC Cota Sénior 78.804,11 0,00% 1,00% Art. 72, Inciso VII, Alinea A Alocagdo: Enquadrado
FIDC MULTISETORIAL ITALIA SENI-SEN 58.840,87 0,00% 7.734.356,74 0,76% - OK oK oK 0,85% 2,40% 4,94% 10,07% 0,85%
FIDC MULTISETORIAL MASTER III-SEM 19.963,24 0,00% 569.449,94 3,51% - OK oK oK 0,85% 2,40% 4,94% 10,07% 0,85%
Fundos Crédito Privado 4.836.452,28 0,19% 2,00% Art. 72, Inciso VII, Alinea B Alocagéo: Enquadrado
CAIXA FI BRASIL IPCA XVI RF CRED PRIV 4.573.368,00 0,18% 152.992.148,12 2,99% 4,01% OK oK oK 1,90% 3,22% 6,56% 8,70% 1,90%
SANTOS CREDIT YIELD FI RF CRED PRIV 263.084,28 0,01% 18.461.105,53 1,43% 0,09% oK oK oK 0,32% 0,64% 40,59% - 0,32%

Fundos Lei n212.431 - Art. 72, Inciso VII, Alinea C Alocagdo:
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Valor Investido L Diversificagéo Rentabilidades
Fundo % Recursos  Limite Pl PL Fundo % PL Fundo  VaR % Adequacédo Fundo 5 A
R$ RPPS Fundo 1més 3meses 6meses 12meses No Ano
‘CONSOLIDADO 2.485.626.653,05 100,00% 3,67% 6,06% 11,60% 12,39% 4,24%
META ATUARIAL ( INPC + 6%) 0,85% 1,72% 3,94% 9,78% 0,85%
META ATUARIAL ( IPCA + 6%) 0,83% 1,71% 4,09% 9,95% 0,83%
Fundos de Agdes Referenciados 72.222.996,32 2,91% 15,00% Art. 82, Inciso |, Alinea A Alocagdo: Enquadrado
BB ACOES IBRX INDEXADO FC FI 8.444.064,65 0,34% 189.969.551,11 4,44% 13,82% oK OK OK 10,46% 11,45% 22,27% 12,69% 10,46%
BRADESCO FIA IBOVESPA PLUS 8.686.500,32 0,35% 287.575.714,43 3,02% 14,14% oK OK OK 10,80% 11,45% 23,03% 14,74% 10,80%
ITAU RPI ACOES IBOVESPA ATIVO FICFI 55.092.431,35 2,22% 869.865.682,06 6,33% 14,09% oK OK OK 9,88% 13,31% 23,67% 16,27% 9,88%
Fundos de indices de Renda Variavel - Art. 82, Inciso |, Alinea B Alocagio:
Fundos de Agdes 70.701.829,42 2,84% 15,00% Art. 82, Inciso Il, Alinea A Alocagio: Enquadrado
BB ACOES DIVIDENDOS FC FI 8.177.853,29 0,33% 714.072.629,09 1,15% 12,32% o] OK OK 8,27% 14,62% 25,89% 15,18% 8,27%
BB PREV ACOES GOVERNANCA FI 5.791.296,69 0,23% 447.231.351,88 1,29% 14,09% oK OK OK 10,42% 12,38% 25,18% 16,05% 10,42%
BRADESCO FIA DIVIDENDOS 18.387.124,90 0,74% 2.253.227.684,17 0,82% 14,59% o] OK OK 8,34% 11,71% 24,13% 17,93% 8,34%
BRAD FC DE FIA INSTITUCIONAL IBRX ALPHA 3.088.045,12 0,12% 162.203.185,32 1,90% 13,65% oK OK OK 8,77% 11,34% 22,69% 17,78% 8,77%
CAIXA FIC ACOES VALOR DIVIDENDOS RPPS 8.547.399,37 0,34% 506.731.472,62 1,69% 15,80% o] OK OK 12,23% 22,22% 31,91% 17,58% 12,23%
CAIXA FIC ACOES VALOR SMALL CAP RPPS 9.408.580,73 0,38% 146.747.805,79 6,41% 15,42% oK OK OK 13,32% 26,19% 32,83% 23,83% 13,32%
VINCI SELECTION EQUITIES FIA 6.113.951,86 0,25% 201.128.998,36 3,04% 12,39% o] OK OK 10,44% 13,56% 23,90% 21,56% 10,44%
WA VALUATION FIA 11.187.577,46 0,45% 144.158.757,73 7,76% 16,80% oK OK OK 10,30% 14,91% 20,00% 12,40% 10,30%
Fundos de indices de Renda Variavel - Art. 82, Inciso II, Alinea B Alocagio:
Fundos Multimercados 9.486.053,29 0,38% 5,00% Art. 82, Inciso Il Alocagéo: Enquadrado
WESTERN ASSET LONG & SHORT FI MULT 9.486.053,29 0,38% 411.622.803,45 2,30% 1,63% o] OK OK 0,10% 0,99% 2,54% 7,26% 0,10%
Fundos de Participagdo 39.437.308,81 1,59% 5,00% Art. 82, Inciso IV, Alinea A Alocagio: Enquadrado
BRASIL PORTOS E ATIVOS LOGISTICOS FIPM 1.536.316,10 0,06% 181.092.558,85 0,85% - oK ok ok - - - - -
BTG PACTUAL PRINCIPAL INVESTMENTS FICFIP 2.633.445,62 0,11% 180.448.308,37 1,46% - oK OK OK 0,77% -6,73% -13,17% 0,77% 158,34%
BTG PACTUAL INFRAESTRUTURA Il FIC DE FIP 2.379.731,13 0,10% 360.888.586,82 0,66% - OK oK oK -0,18% -0,52% 31,94% -0,18% 264,55%
FICFIP KINEA PRIVATE EQUITY Il 10.374.488,27 0,42% 73.616.063,02 14,09% - oK OK Desenquadrado - - - - -
KINEA PE IV FEEDER INST | FIP ME 3.016.172,04 0,12% 24.053.971,98 12,54% - OK oK Desenquadrado - - - - -
FIP ME CAIXA INCORPORACAO IMOBILIARIA 1.771.218,91 0,07% 93.577.026,46 1,89% - oK OK OK 0,07% -0,33% -0,74% 0,07% -1,33%
PATRIA BRASIL INFRAESTRUTURA Il FIC FIP 10.743.560,26 0,43% 256.151.574,00 4,19% - OK oK oK -0,51% 9,88% 20,14% -0,51% 33,39%
PATRIA SPECIAL OPPORTUNITIES | FIC FIP 6.982.376,48 0,28% 576.881.171,00 1,21% - oK OK OK -0,10% 1,45% 1,61% -0,10% 1,14%
Fundos Imobiliarios 5,00% Art. 82, Inciso IV, Alinea B Alocagdo:

1~ As informagdes utilizadas na geragao deste enquadramento foram obtidas junto a0 RPPS que administra o plano e aos seus prestadores de servicos, nao sendo de responsabilidade da Risk Office quaisquer erros decorrentes de ruidos ou falhas de informagao;
2- Os dados de mercado utilizados para verificagao do enquadramento foram obtidos junto a fontes publicas nas quais a Risk Office deposita confianca. Entretanto, a Risk Office néo se responsabiliza pela acurcia desses dados;

3- Adicionalmente, & preciso ressaltar que este relatério & confidencial, de uso restrito dos contratantes e de caréter informativo. N&o deve, portanto, ser utilizado para embasar quaisquer procedimentos junto aos 6rgaos ou sem prévia

4 - Este documento tem carater meramente informativo, cabendo tnica e exclusivamente ao usudrio a responsabilidade por eventuais prejuizos decorrentes da utiizagéo que faga ou venha a fazer das informagdes. A rentabilidade obtida no passado néo representa garantia de resultados futuros.




