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03 3262 1494
17 11 24
17 12 12
17 9 17 4 1 17 9 30
1
17 9 2,688 13.8 1,350 28.7 1,159 30.1 1,158 30.1
17 3 3,117 23.0 1,894 58.6 1,658 82.4 1,657 825
1
17 9 15,169 2.4 49 14 2.8 43.1
17 3 22,891 45 9.2 2.1 4.3 53.2
17 3 16 10 1 17 3 31 182 17 9
17 4 1 17 9 30 183
1 17 3 72,400 17 9 76,400
2
17 3 182 365
17 9 183 x365
17 9 15,170 1,158 — — 100.0 2.4
17 3 21,693 1,657 — — 99.9 45
17 9 80,627 46,880 58.1 613,623
17 3 81,233 47,379 58.3 620,146
17 3 76,400 17 9 76,400
18 3 17 10 1 18 3 31
18 3 3,470 1,454 1,453 19,000 —
1 18 3 19,000
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200 400
20
15 9 25
16 3
12 25
17 3 3
17

26 198
15
15 5 28
48,000 23,623
8958 4
8
5
A
3
2
15 9 26
3 39,753
9.14 23,495
16 10 1 17 3 29
92.1 12,282
31 K 35,000
5 17 10 21

15

16



17 9 30 4 70,711

61,209.89
4 100.0
100.0 100.0
17 9
1
15 9 3 34 52,018.22 97.8
10 3 35 52,018.22 98.4
11 3 34 52,018.22 97.1
12 4 58 60,185.69 98.0
16 1 4 58 60,185.69 98.5
2 4 59 60,185.69 98.6
3 4 59 60,185.69 98.6
4 4 60 60,185.69 98.7
5 4 60 60,185.69 98.7
6 4 60 60,185.69 98.7
7 4 61 60,185.69 98.9
8 4 61 60,185.69 98.9
9 4 62 60,161.81 3 99.7
10 3 60 53,364.27 99.7
11 3 60 53,364.27 99.7
12 3 61 53,368.17 4 99.7
17 1 3 61 53,368.17 99.7
2 3 61 53,368.17 99.7
3 4 66 61,209.89 98.5
4 4 66 61,209.89 985
5 4 64 61,209.89 98.2
6 4 64 61,209.89 98.2
7 4 64 61,209.89 98.2
8 4 65 61,209.89 98.7
9 4 66 61,209.89 100.0
1
2
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2,000

1,158

67 15

17 30 45,721
26,890
17 8 31
17 9 7
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2,688 1,350 1,159

32 26

15,170
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17 8 31
17 10 21

250
100
1.08
17
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100
100
151
17
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17 10 21
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3,039.08

20,958.79

100.0
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100
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15 5

2 17
14,012.64
35,000
17 8 31
17 10 21
1
2
18 3 5 17 10 1 18 3 31
18 3 18 3
5
18 3 5 10 1 18 3 31
3,470
1,454
1,453
19,000
1
18 3 5
17 10 1 18 3 31 182
. 17 10 21 K
5
TK
18
18 3 31
L]
. 17 9 30 76,400
. 76,400
L]
L]
. 17 3 TK
K
18 3
18 9
17 78 K
18 135 18 9




603

346
412
17 9 30 2 3 1
26,890 18 3 18 3 31
17 10 21 35,000
18 3 18 31




17 9 30 17 3 31
() () ()
2,836,078, 3,112,272 276,193
7,499,314 7,424,209 75,105
24,124 11,375 12,749
41,464 19,518 21,945
3,938 3,938
301 525 223
373 194 178
10,052 94 9,957
10,411,710 12.9 10,572,129 13.0 160,418 1.5
27,198,673 27,135,759 62,914
1,791,704] 25,406,969 1,294,241 25,841,518 497,463
137,086 135,465 1,621
12,738 124,348 8,447 127,017 4,290
235,823 235,296 526
52,909 182,913 36,991 198,305 15,918
26,355] 19,393 6,961
4,373 21,981 3,195 16,197 1,177
44,143,571 44,113,043 30,527
69,879,784 86.6 70,296,082 86.5 416,298 0.6
118,358 118,358
2,726 3,055 328
8,143 8,441 297
129,228 0.1 129,855 0.1 626 0.5
163,735 186,216 22,481
885 989 104
10,000 10,000
174,620 0.2 197,206 0.2 22,586 11.5
70,183,634 87.0 70,623,144 86.9 439,510 0.6
31,893 38,271 6,378
31,893 0.0 38,271 0.0 6,378 16.7
80,627,237 100.0 81,233,545 100.0 606,308 0.7




17 9 30 17 3 31
() () ()
68,924 125,522 56,598
10,000 70,510 60,510
95,095 116,796 21,701
754 1,297 543
45,943 45,943
449,910, 440,881 9,029
39,119 12,297 26,821
9,013 5,403 3,609
31 81,755 81,723
718,790 0.8 854,463 1.0 135,672 15.9
26,890,000 26,890,000
6,137,625 6,109,886 27,739
33,027,625 40.9 32,999,886 40.6 27,739 0.1
33,746,416 41.8 33,854,349 41.6 107,932 0.3
45,721,832 56.7 45,721,832 56.2 0.0
1,158,989 1,657,364 498,375
1,158,989 1.4 1,657,364 2.0 498,375 30.1
46,880,821 58.1 47,379,196 58.3 498,375 1.1
80,627,237 100.0 81,233,545 100.0 606,308 0.7




[ 17 4 1 ] [ 16 10 1]
17 9 30 17 3 31
() () ()
2,688,285  100.0 3,117,066]  100.0 428780  13.8
2,687,919 2,280,415 407,504
366 331 34
836,319 836,319
1,337,541 497 1,222,661  39.2 114,880 9.4
1,059,650 929,694 129,956
182,900 195,463 12,563
10,638 8,448 2,190
19,800 17,850 1,950
42,759 41,019 1,740
5,200 4,800 400
16,502 25,385 8,793
1,350,743  50.2 1,894,404]  60.7 543,660  28.7
40 0.0 24 0.0 15| 65.0
15 24 g
24 24
190,827, 7.0 236,068 75 45240  19.2
156,563 100,367 56,195
40,048 40,048
6,378 6,378
5,299 4,888 410
60,074 60,074
22,586 24,310 1,724
1,150,056|  43.1 1,658,360  53.2 498403  30.1
1,150,056|  43.1 1,658,360  53.2 498403  30.1
762 0.0 1,307 0.0 544 417
223 303 527
1,158,070  43.1 1,657,356|  53.1 498385  30.1
19 8 10
1,158,089 1,657,364 498,375
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[ 17 4 1 ] 16 10 1 ]
17 9 30 17 3 31
1,158,989,184 1,657,364,281
1,158,988,000 1,657,345,200
15,170 21,693
1184 19,081
27 1 27 1
67 67
15
90 90
76,400 76,400
1,158,988,000 1,657,345,200
27 1 3 27 1 3
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17 4 1 ] 16 10 1 ]
17 9 30 17 3 31
1,159,956 1,658,360
520,033 457,017
6,378 6,378
15 24
156,563 100,367
12,749 8,018
3,938 3,938
17,323 3,969
2,099 5,543
21,701 37,837
45,943 95,448
9,029 22,678
26,821 11,855
21,945 41,652
22,481 65,823
104 989
4,721,172
91,769 81,778
1,822,493 6,982,467
15 24
156,563 100,367
1,306 733
1,664,639 6,881,390
239,725 12,703,801
6 1,284
135,452 391,732
107,713 510,584
107,713 510,584
135,452 391,732
239,731 12,705,085
22,500,000
11,500,000
2,610,000
21,898,632
1,653,735 907,303
1,653,735 7,381,328
228,827 1,557,633
4,426,595 2,868,961
4,197,767 4,426,595

12




17 1 16 10 1
17 30 17 3 31
2 63
2 55
3 15
2 10
59,073
3
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16 10

1
17 3 31

16 10 27

16 10 27

794,248

794,248
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16 10 1
17 3 31

14 8 9
6 15
10 31
17 9 30 17 3 31
4,993,705 5,044,953
17,976,095 18,325,680
70,437 71,628
123,718 136,044
19,402 13,237
15,541,659 15,541,659
118,358 118,358
6,896 7,151
38,850,274 39,258,714
15,390,000 15,390,000
15,390,000 15,390,000
2,000,000 2,000,000
76,400 76,400
67
50,000 50,000
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1741]
17 9 30

16 10 1 ]
17 3 31

2,254,756
288,733
109,331

32,461
2,636

2,687,919

366
366

2,688,285

169,274
112,808
212,990
9,164
27,697
520,033
7,681

1,059,650

A B 1,628,635

1,951,781
246,280
59,154
21,137
2,061
2,280,415

331
331
2,280,746

140,833
69,367
212,861
8,180
32,542
457,017
8,891
929,694

A B 1,351,052

5,600,000

4,721,172

42,508
836,319
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17 1 6 10 1
17 30 17 3 31
17 9 30 17 31

2,836,078 3,112,272

7,499,314 7,424,209

6,137,625 6,109,886

4,197,767 4,426,595
17 1 6 10 1
17 30 17 3 31

2,293,389 1 2,998,465

5,107,724 1 5,691,161

7,401,114 8,689,626
17 1 6 10 1
17 30 17 3 31
17 1 6 10 1
17 30 17 3 31
17 1 6 10 1
17 30 17 3 31
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1741]
7 9 30

16101]

17 3 31
1
294 490
7 35
301 525
301 525
2.
39.39 39.39
39.36 39.37
0.06 0.04
0.09 0.06

17 4 1 16 10 1
17 9 30 17 3 31
17 4 1 6 10 1
7 9 30 17 3 31
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17 4 1 6 10 1
7 9 30 17 3 31
613,623 620,146
15,169 22,891
1
1
1
17 4 1 16 10 1
17 9 30 17 3 31
1,158,970 1,657,356
1,158,970 1,657,356
76,400 72,400
17 4 1 6 10 1
17 9 30 17 3 31
17 8 31
17 10 7
17 10 21
1 1
1
250
100 100
1.08
17 10 21
2 10 21
TK
A3
2 2
2
100
100 100
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151
17 10 21

24 10 19

K

A3

17 10 21

K

3,039.08

20,958.79
15 5

2 17
14,012.64

35,000

17 8 31
17 10 21

21
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15 4 16 400 400 200 200
5 9 25 48,000 48,400 23,623 23,823
16 10 27 28,000 76,400 21,898 45,721
500,000
1 510,000 492,150
782,094
1 2 3 4
16 3 16 9 17 3 17 9
804,000 855,000 903,000 938,000
501,000 682,000 802,000 832,000
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23

17 9 30 17 3 31
1 2 1 2
4 36,149 44.8 36,209 445
s 23 17,486 21.6 17,700 217
16,370 203 16,512 203
10,620 131 10,810 13.3
80,627 100.0 81,233 100.0
(70,006) (86.8) (70,422) (86.6)
1
2
3
4
5
17 9 30
1 2 3 4
1 23,495 23,434 332 23,800 100.0
2 12,282 12,714 17.4 12,500 100.0
3 18,082 17,486 256 20,600 100.0
4 16,852 16,370 238 20,300 100.0
70,711 70,006 100.0 77,200 100.0
1
2 2
3
4




30

17

43 100

17 10 1 UFRJ

PM

UFRJ

17 9 30

PM

17 9 30

17 9 30
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1 6
1
10,998.97 1300 80
1,088.61
1
141,228.06 4 2
9,235.43 10 2
23
PML 3.0 2
PM 3
17 9 30
17 4 1 4 25
17 9 30 183 8,171.37
723 8,169.86
5 5
5 100.0
180
44 15 12 25
14 23,495
61
1 15 7 1
2 23,500
57
0 17 9 30
A B 542 23,800
1 27
2
3
4 24
5
3
56 25 201
59 2
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10
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6-3
4,326.54
6-19 S(
1,354.97 3,409.69
1
[ T 1 i 2
1,000 988,726 3,178,247 320,431
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10

1,404.64 700 80
12,479.45 10 8
9,856.20
3 11
149,167 12
PML 6.9 12,430
PM
17 9 30
17 1 6
17 30 183 7,841.72
366 7,841.72
366 59
0 100.0
140
34 17 3 29
38 12,282
0
1 16 11 30
2 12,500
62
0 17 9 30
A 226 12,500
1 100,000 95,518
2 3 9,856.20
200
75
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2 1 11
6,106.11 500 80
43,477.68 5 4
3,674.04 3 6
2
27
4
831,870 12
PML 4.9 69,322
PM
17 9 30
17 1 1
17 30 183 26,632.74
770 26,632.74
770 128
0 100.0
327
4 15 9 26
_ 18,082
92
4 15 3 31
8 18,800
216
0 17 9 30
A 443 20,600
2 19
34.44 65.56
86 56
147
82.58
6,106.11
10 8§ 4 1
18 3 31
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5 28
501 9
61.23
2,722.76 1,000 800 80
27,152.49 5 3
1 18
922,780 12
PML 3.2 76,898
PM
17 9 30
17 4 1 34
17 9 30 183 18,564.06
827 18,564.06
827 124
0 100.0
410
85 15 9 26
60 16,852
59
1 15 3 31
13 17,000
183
6 17 9 30
A B 416 20,300
9 501 502 503 504 505 1 505 3 506 507
518 2,661.53 1 505 2 61.23
150
1 505 2
34

30




17 9 30
17 10 6,500 —
18 1 24,000 —
17 10 3,200 —
18 2 8,000 —
18 2 2,650 —
42,772 27,697 70,469
17 4 20
17 8 20 35,173
17 8 1
17 9 30 1,250
17 9 23
17 9 25 3,000
1 3 4
15 4 16 6 4 1 16 10 1 7 4 1
16 3 31 16 9 3D 17 3 31 17 9 30
— 55,846 135,260 217,310
55,846 85,345 82,050 88,266
— 5,931 — —
55,846 135,260 217,310 305,576
16 10

31




12

15 3
16 12 149,167 12,430
15 831,870 69,322
15 922,780 76,898
PML Probable Maximum Loss
475
PML
PML
475
PML
PML
3.0
6.9
4.9
3.2
3.2
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17 9 30

8,171.37 8,160.86 25 723 26.9
7,841.72 7,841.72 6 366 13.6
2663274 | 26,632.74 770 28.6
18,564.06 | 18,564.06 34 827 30.7
61,200.89 | 61,0838 66 2,688 100.0
1
15 15 15 16 16 16
10 1 12 2 3
— — 99.6 99.6 99.6 99.6
- 1000 1000 100.0 100.0 1000 100.0
100.0 100.0 100.0 100.0 100.0 100.0
"""" 95.7 91.9 93.7 95.4 95.7 95.7
98.4 07.1 98.0 98.5 98.6 98.6
16 16 16 16 16 16
4 5 6 8 9
100.0 100.0 100.0 100.0 100.0 100.0
"""" 100.0 100.0 100.0 100.0 100.0 100.0
- 1000 100.0 100.0 1000 100.0 1000
95.7 95.7 95.7 9.4 9.4 99.1
98.7 98.7 98.7 98.9 98.9 99.7
16 16 16 17 17 17
10 1 12 2 3
_______ 100.0 100.0 100.0 100.0 100.0 100.0
— — — — — 90.3
"""" 100.0 100.0 100.0 100.0 100.0 100.0
"""" 99.1 99.1 99.1 99.1 99.1 99.1
99.7 99.7 99.7 99.7 99.7 985
17 17 17 17 17 17
4 5 6 8 9
100.0 100.0 100.0 100.0 100.0 100.0
- 90.3 90.3 90.3 90.3 90.3 100.0
100.0 100.0 100.0 100.0 100.0 100.0
"""" 99.1 98.2 98.2 98.2 100.0 100.0
98.5 98.2 98.2 98.2 98.7 100.0
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17 9 30
1,538,000
26,632.74
2 43.5
18 3 31
(3
7,447.15
2 12.2
22 3 31
1 14
2 2
3
10 17 9 30
1 26,632.74 43.5
2 7,447.15 12.2
3 3,056.88 5.0
4 2,234.60 3.7
5 1,546.61 25
6 1,533.99 2.5
7 1,495.08 2.4
8 1,490.45 2.4
9 1,373.90 2.2
10 1,325.56 2.2
2
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A

UFJ

UFJ

A 4

UFJ

10

17

10

17

UFJ

10 21

17
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UFJ

UFJ

15 4

15
a
15 4
17
17 10 21
17
17 10 21
1
17
17 10
1

24

24

10

10

10

21
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10

3
23
6,600 2,000
660 200
25

37




OA

56 25

PML

201

PCB

43

100
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LCC

PML Probable Maximum Loss

10

PML

39

15

PML

475

10

PML

50

50

PML




23

25
24
1
25
70
12
3 14
13

22 2 2

40

70

480

120

100

75
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22

13

27

38

10

41

176

59

105

1)



27

136

136
131
40 34
136
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