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RELATORIO DE DESEMPENHO - 2° TRIMESTRE/2016

- ~ Instituto de PreVivdéncia |
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Retorno acumulado} 31/12/2015 ate 31/05/2016 (diaria)

-
CDI 5,55% 7,23% m
IDKA IPCA 10 Anos 19,97% 22,95%
IDKA IPCA 2 Anos 7,65% 9,51% >
IDKA IPCA 3 Anos 9,23% 11,16%
IDKA IPCA 5 Anos 12,41% 14,38% r
IMA Geral 10,92% 13,77% :
IMA-B 14,03% 17,49%
IMA-B 5 7,90% 9,75% p
IMA-B 5+ 17,88% 22 46% o
IPCA 4,10% 4,60% -
IRF-M 12,04% 15,17% -
IRF-M 1 6,33% 7,94% '
.IRF—M 1+ 16,55% 20,56% c
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Desempenho por fundo no més: JAN/2016-JUN/2016

34

NINGB 150535 , 0.93% 3.06% 1054% 505% -053% so7% 7 70%
NTN-B 150822 181% 3,83% 4,08% 400% 058% ors% | s% 18,72%
NINE 150816 159% 098% 083% 0727 147% ooon s 5.82% >
NTN-B 150545 10%  240% 1187% 67467 -167% sem 8,99% 26,895
5B PREVIDENCIARIC: RF IDKA 2 302% - 1L33% 053% 145% 075%  oem L answ B,36% q
CAIXA FI BRASIL IDKA IPCA 24 RF LP 287% 137% 082% 141% 080% oa8n 3.32% 841%
BB PREVIDENCIARIC REIRF MTTIT PUBL £C 162%  1.10% 1.21% L% 104%  105n 0 amn 732% \
SAMTANDER FICH IRF A TIT PUB RENDA E[%A, 180% 107% 1,17% 1.06% 1,600 1% " 3 19% 7o o
£l CAIXA BRASIL (REM T TRBF 162% 110% 123% 190% 108%  veew T soan Faa,
Fl CAlS BRASIL IMA R 5 TP RF LP 281% 151% 073% 153% 078% osen 4,25% 8,467 m
88 PREVIDENCIARIC RF IMA& B 5 18 FC& 288% 152% 075% 155% 079% omn " sawn 8.78%
BRADESCG Fl RENDA FIXA IRF 3 1 168% 1,06% 127% 107% 106% 1.06% ~  520% 739% —
Fi- DIFERENCIAL RENDA FIXA LONGO PRAZO Z84% 183% 312% 2819057 sa A5V 12,8557
BRADESCC IMST FIC FI RF M B 176% 217% 508% 408% -015% e 5,94% 18,74% O
CAXAFIC NOVO BRASIL IMA B RF [P 1L88%. 248% B23% A 469 D0%% 1A% " 5 45T 15.43%
AL NSTITUCIOMAL RF INFLACAC FICH 187% 2,22% 526% 38%% -0,13% L 572% 15.87%
BE PREVIDENCIARIO RF JFAA B £l 188%. 221% B16% 289% D14% asep T 5 5505 18,7000 -4
ITAU INSTITUCIOAL REFERENCIADO Dt Fl 106% 1,00% 148% 107 Lm wrs 3,40% §76%
FILINX BARCELONA RF 120% 1% 131% L19% 128% imm | iae 7.48% m
SINGAPCRE Fi RF 018% 0,78% 036% 177% 04%% o&%  295% 427
CAAF BRASIL DL LP 108% 09%% 118% 107% 110% nien | awe £75% —
BB PREVIDEMCIARIC RF PERFIL FC 108% G87% 111% 698% 1,14%  wwn 3.22% A%
©BX PRIME IFIDC 1.38%  150% 131% . 098%  1.24% vesw T P A T30 g
FDC PREMILAL SEMICR 0.88% -095% A14% -121% -0.73% -0i0% 2,08% ~8,13%
FIMULTIERC ADC SCULPTOR CREDITO PRIVADS 0,68% GTE% 008% Y04% Dasm agEn T 2 5o &5
FCCO CONQUEST AP (1M} 0,08% -010% -042% -010% -018% -onm " «1,31% -B,82% m
ATCC-GESTAC EMPRESARIALFIP DA41% 012% 019% 0185 .019% % | 57T 20,99%
FIP LSINA INVEST MALLS 0.02% -0.01% -0.00% -001% -001% -o1% : -3,08% 0,07 m
AGUILLA 018%  208% 0.06% S001% -020%  -uoan ~0.25% 1L78%
Al SA0 DOMINGOS 0.319% 040% 043% 038% 037% rmi%s §,42%: ¥ 56%
(AL FETFUCIONAL RF INFLACAS EFICH : B31% 15V DFRR e T 3.20% SE —I
BB CURTC PRAZC SUPREMO SETOR PUBLICC FC 0,74% 0,745 6,74%
ILLUKENATI FIDC a71% an% SN% m
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Abril/2016

NTN-B 150535
NTN-B 150824
NTN-B 150816
NTN-B.150545
BB PREVIDENCIARIO RF IDKA 2
CAIXA Fl BRASIL IDKA IPCA 28 RF LP
BB PREVIDENCIARIO RF IRF M1 TIT PUBLFC
SANTANDER FICFl IRF M TIT PUB RENDA FIXA
FI CAIXA BRASIL IRF M 1 TP RF
FLCAIXA BRASILIMA B S TPRFLP
BB PREVIDENCIARIO RF IMA B5 LP FC
BRADESCO Fl RENDA FIXA IRF M 1
Fi DIFERENCIAL RENDA FIXA LONGQ PRAZO
BRADESCO INST FIC FI RFIMA B
CAIXA FIC NCVO BRASIL IMA B RF LP
ITAU INSTITUCIONAL RF INFLACAO FICR!
BB PREVIDENCIARIC RF IMA B i
ITAL INSTITUCIONAL REFERENCIADC DI A
FLINX BARCELONA RF
SINGAPORE Fi RF
CAIXA FI BRASIL DI LP
BB PREVIDENCIARIO RF PERFIL FC
GEX PRIME | FIDC
FIDC PREMIUM SENIOR  .3,21%
£l MULTIMERCADG SCULPTGR CREDITO PRIVADC

3d

FOCO CONQUEST FIP {iM) -0,10%
ATICO GESTAQ EMPRESARIAL FIP -0,18% &
FIP USINA INVEST MALLS -0,01%
AQUILLA Fli -0,01%
Fil SRO DOMINGOS im . 0,38%

-

lhovespa  7,70%
IBX-50 7,24%
IBX 7,14%
IMA-B 5+  5,37%

RE-M 1+ 4.80% Patrimonio Liquido:
3,93%

3 25% R$ 310.356.847,17
2,89%
1,54%
1,11%
1,08%
1,07%
ol 1,05%
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Maio/2016

NTN-B 150535
NTN-B 150824

NTN-B 150816

NTN-B 150545

BB PREVIDENCIARIO RF IDKA 2

CAIXA FI BRASIL IDKA IPCA 2ARF LP

BB PREVIDENCIARIO RF {RF M1 TIT PUBLFC
SANTANDER FICFI IRF M TIT PUB RENDA FIXA
Fi CAIXA BRASIL IRFM 1 TP RF

FI CAIXA BRASILIMA BSTPRFLP

8B PREVIDENCIARIO RF IMA BS LP FC
BRADESCO Fl RENDA FIXAIRFM 1

Fi DIFERENCIAL RENDA FIXA LONGO PRAZO
BRADESCO INST FIC £l RFIMA B

CAIXA FIC NOVO BRASIL IMABRF LP

ITAU INSTITUCIONAL RF INFLACAQ FICF

BB PREVIDENCIARIO RF IMA B F|

FTALU INSTITUCIONAL REFERENCIADO DI Fi
FI INX BARCELONA RF

SINGAPORE Fi RF

CAIXA FI BRASIL DELP

BB PREVIDENCIARIO RF PERFILFC

GBX PRIME | FIDC

FiDC PREMIUM SENIOR

Ft MULTIMERCADQ SCULPTOR CREDITO PRIVADO
FOCO CONQUEST HP {IM}

ATICO GESTAO EMPRESARIALFIP

FIP USINA INVEST MALLS

AQUILLA Fil

Fit SAC DOMINGOS im

R —

L0 1,1i%
INPCHE%  1,47%
pCare%  1,27%
wmE-na1 1,07%
IBAA-B S 0,80%
A Goral  042%

FRE-A 3,26%

IMA-B -0,10%

iIRF-M 1+ -0,14%
IMA-B 5+ -0,73%

IBX -941%
Ibovespa _ -10,09%
1BX-50 -10,18%

Patrimonio Liquido:

R$ 316.087.957,25
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Junho/2016

TN-B 150535

TN-B 1508324

NTH-B 150815

NTM-B 150545

BB PREVIDENCIARID RF 1DKA 2

CAE F; BRASIL IDKA PCA 2ARF LP

88 PREVIDEN CIARIC RF IRF M1 TIT PUBLFC
SAMTANDER FiCF: 1RF M T17 PUBRENDA FiXa

Fi CAIXA BRASIL IRF M 3 TPRF

FiCADUABRASILIMA B5 TP RFLP

BB PREVIDENCIARIO RF IMA B SLP FC

BRADESCO Fi RENDA FIKA IRF M 1
F1DIFERENCIAL RENDA FIXA LONGO PRAZO
BRADESCC MST FIC FIRF IMA B

CAIXA F1C N OVO BRASIL 1WA B RELP

TTAL INSTITUCIOMAL RF INFLACAC FiCFI

BB PREVIDEN CIARIC FF IMA B R

AU INSTTUCIONAL REFEREN-CIADC D} FI

Fi IN)X BARCELOM A RF

SINGAPORE Fi RF

CAZXA FI BRASHL DiLP

BB PREVIDEN CIARIC RF PERFIL FC

GBX PRIME | FIDC

FiBC PREMIUM SENIOR

FI MULTAMERCADO SCULPTOR CREDITO PRIVADG
FOCO COMCOUEST FP

O-GEST A0 ERPRESARIAL FiP

FiP USINA NVEST MALLS
AQUILLA FI1

F# SAC DOMINGOS

WAL INSTITUCIOMAL RAF iNFLACAG 5 FICF
FIDC LLUMUINATY

CAIXA Fi BRASIL DISPOMIBILIDADES RF

CDI 1,16%
Thovespa £,30%
IMA-B 1,17%
IMA-B5 0,35%

IMA-B 5+ 1,58%
INPC+6% 0,98%
IPCA+6% 0,26%

. 3,07%

@ 3.82%

-0,11% §
-0,20%

-8,01%
-0,08%

o 7,81%

0,907
. 0,7 1%
0,00%

Patrimonio Liquido:

R$ 323.146.641,14
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Evolugao

t
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L ATves | UaN | FEV | MAR | ABR | NAl | JUN |
NTN-B 150535 9.804.298,81 10.104.141,82 11.169.092,08 11.720.621,87 11.33820390 11.686.224,53

NIN-B 150824 5283221,60 1531745360 553450727 575573944 578886692 583252776

NTN-B 150816 3224428063 3162288544 31.915592,68 3214560668 32618.147,76 33.061.991,68

NTN-B 150545, 1794321427 1837349440 2051759365 21.905.441.86 2093018387 2172892864

BB PREVIDENCIARIO RF IDKA 2 607742145 615801617 6.190.40811 629310268 6.340.46404 6.392.487,00
CAIXAFLBRASH IDKAIPCA2ARELP 152308562 154398221 155351427 157863018 159119326 160515783
BB PREVIDENCIARIORFIRFMITITPUBLFC  4.075280,72 412006627 215077470 217475201 2197.360,65 222008597
- SANTANDER FICELRF MTIT PUBRENDAFIXA .. 5847.046,82 500932356 597851922 604207819 6.10258593  6.169550,16
FI CAIXA BRASILIRF M 1 TP RF 12.705.420,11 12.845247,79 8.963.74846 906285230 9.158.25257 8.254.96335

Fi CAIXA BRASIL IMABS TP RELP | 400810413 406873505 811128268 823511755 829914079 837533323

BB PREVIDENCIARIC RF MAB 5 LP FC 244964641 248680837 451202014 458192681 461807654 4.660.063,60
BRADESCO FI RENDA FIXA IRF M 1 6.797.297,54 686930478 695634973 7.03070006 7.105540,12 7.180.66505
FIDIFERENCIAL RENDA FIXALONGO PRAZO  23697.804,31 24.155.217.05 24.908.010,64 25558.267,56 25653.38495 26.055.572,80
BRADESCOINSTFICFIRFIMAB 56155659 57376573 60291605  627.48739 62652281 63870328
CAIXA FIC NOVO BRASIL IMA B RF LP 6.271.30298 640555426 6740.70438 6987.667,06 6989.19760 7.12229376
ITAU INSTITUCIONAL RF INFLACAQ FICFI 46956615 479.98367 254816113 264719113 264364539  2693.500,05
BB PREVIDENCIARIO RF IMA B Fi 172306104 176120906 1.852030,71 192401948 192120099 195657025
TAU INSTITUCIONAL REFERENCIADO DI Fi 17.763.377,60 17.940211.66 1411020931 14.260676,94 1953002100 12.084.978.03
F11INX BARCELOMA RF 12.170.536,90 12.308.03354 12468.883,16 12.817.60242 1277641839 12.944.426,11
SINGAPORE FIRF 9343358,82 041660818 045050335 061774209 966511874 9.729.999,16

CAIXA FI BRASIL DI LP 23.410.068,27 23.642.658,39 23.821.22179 24.176.04840 24.443.127,40 24.725521,90

BB PREVIDENCIARIO RF PERFIL FC 23379.033,07 23604.859,98 2386743573 24.101689.77 24.376.604.41 24.636.341,38
GBX PRIME | FIDC 908571750 922195452 034254393 943391100 9551.169.88 0.660.120,61

FIDC PREMIUM SENIOR 1752657584 17.312.20670 17.085237,62 16.861.147,.91 16.709.650.28 16.693.01847

Ft MULTIMERCADO SCULPTOR CREDITO PRIVADO  12.055.832,46 12.145.938,22 14.782.061,36 14.936.291,20 15.005.25517 15.166.92926
FOCO CONQUEST FIP 220251574 220013041 228731378 228507161 228273457 228020686

ATICO GESTAO EMPRESARIAL FIP 148021576 145851431 1455677,80 145306497 145035487 144751350
FIPUSINAINVEST MALL'S 992029290 9910:16669 091785278 991665580 991530850 9.914.084,06
AQUILLA FI 497303711 507644031 507958026 507907214 506898811 5.067.119,09

Fi SAC DOMINGOS 8.384.704,68 B8418.28492 845420834 848669326 851821758 918357845

TTAU INSTITUCIONAL RF INFLACAQ 5 FICFI - - 280854160 2850.877,07 287265497 2.898.580,84
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Tipos de ativos

& Operagdo compromissada
@ Titulos Federais
& Titulos Privados

i Debéntures

[

@ Outros
i Direito Creditdrio
@ Valores a pagar/receber

H Fundos de Investimento

Setores

@ Governo Federal

& Nio Classificade

@ Qutros
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Concentracio da carteira - Mensal

84,429 86,637 84,48%

134

%

ABRIL

FEINDA I

JUNHD
= DIFCNISLISATE

OldOlVv

Alocacio por estratégia

3,02%

B Artigo 72|, Alines 3 {TITULOS DO TESQURO NACIONAL) H Artipo 721, Al 0% TP (IMA ou IDkAY) @ Artigo 72 I, Alinea a (RENDA FIXA (IMA ou 1DkA))
& Artigo 72111, Alinea b (RENDA FINA {IMA ou 1DkA)) i Artigo 72 IV, Alinea a (RF e REF. NAO CREDITO PRIVADO) @ Artigo 7¢ VI {FIDC ABERTO}
4 Artigo 72 Vi), Alinea a (FIDC FECHADOQ) @ Artigo 82 IV (MULTIMERCADO) “ Artigo 82V {FUNDO DE INVEST EM PARTICIPACAD)

“ Astigo 82 VI (FUNDQ INVEST IMOBILIARIO)
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Alocacao por gestor

ISantander Brasil Asset Management |Bl§1,93%
IPlanner Corretora |3 14%
Jtati Unibanco | NEEESSSINNN7 939
[INX Administracdo e Gestéio de Recursos |IREESNN,04%
IGenus Capital Group |EEEEEREDS 75
IGGR Gestdo de Recursos (3,02%
m RS 1, 75%
IDrachma Capital |(ESEENEENS 179,
[Caixa Econdmica Federal |(iSENERIRES——
[Bradesco Asset Management  |[682,45%
[BB Gestdo de Recursos DTVV | EREEENSESENNS 12 499
[PETRA Corretora |ESERNDS, 25%
|Atico Asset Management |§0,46%
|Aquilla Asset Management |E2,32%

8 38,33%

0,00% 500% 10,00% 1500% 20,00% 2500% 30,00% 35,00% 40,00%
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Estudo de liquidez

6,62%  2,33%

3,59%
1,83%

3.15%

7.06%

 ATE 5 DIAS

& ACIMA DE 365 DIAS
i 2016
i 2018
& 2019
& 2021
w2022
2024
ki 2035

& 2045
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ul INDETERMINADO
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Indicadores
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Limite de concentragio alocado, politica de investimento -
e resolugédo 3.922/10 (JUNHO) <
m
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