RABPI &5%%5% BPI GESTAO DE ACTIVOS BPI DINAMICO
CARTEIRA DETALHADA
Carteira em 2025.09.30
Designacéo Moeda Quant/ Cotagao Juros Corridos Valor Global %
Mont. Nom.
Instrumentos financeiros
Mercados regulamentados nacionais
Titulos de divida publica
BILHETES DO TESOURO 0% 20.03.26 EUR 319.000,000 99,07% 316.041,28 0,24%
Sub-Total: 0,24%
Obrigages diversas
BANCO COMERC PORTUGUES 1.125% 12.02.27 CALL EUR 400.000,000 99,49% 2.835,62 400.783,62 0,31%
BANCO COMERC PORTUGUES 1.75% 07.04.28 CALL EUR 400.000,000 98,78% 3.375,34 398.487,34 0,31%
BANCO COMERC PORTUGUES 4% 17.05.32 CALL EUR 200.000,000 101,34% 2.980,82 205.670,82 0,16%
BANCO COMERC PORTUGUES 8.75% 05.03.33 CALL EUR 200.000,000 112,00% 10.020,55 234.020,55 0,18%
CAIXA GERAL DE DEPOSITOS 5.75% 31.10.28 CALL EUR 200.000,000 106,47% 10.523,29 223.467,29 0,17%
CRL CREDITO AGRICOLA MUT 3.625% 29.01.30 CALL EUR 100.000,000 101,17% 2.423,29 103.588,79 0,08%
GALP ENERGIA SGPS SA 2% 15.01.26 CALL EUR 300.000,000 99,86% 4.241,10 303.809,10 0,24%
Sub-Total: 1,45%
Unidades de participacéo/agdes de OIC que nédo Oll
BPI IMPACTO CLIMA - ACOES CLASE M EUR 199.639,004 6,84 1.365.195,77 1,06%
BPI IMPACTO CLIMA - OBRIGACOES CLASE M EUR 60.106,851 5,35 321.572,92 0,25%
BPI OBRIGACOES MUNDIAIS O DE INVESTIMENTO ABERTO-M EUR 166.145,590 5,76 957.007,72 0,74%
Sub-Total: 2,05%
Mercados regulamentados de Estado-Membro
Titulos de divida publica
BUNDESREPUB. DEUTSCHLAND 2.5% 15.02.35 EUR 305.858,750 98,62% 5.507,59 307.142,43 0,24%
DEUTSCHLAND I/L BOND I/L 0.5% 15.04.30 EUR 1.429.695,830 99,54% 4.263,62 1.848.384,21 1,43%
GERMAN TREASURY BILL 0% 15.07.26 EUR 1.700.778,930 98,50% 1.675.250,24 1,30%
SPAIN LETRAS DEL TESORO 0% 06.03.26 EUR 309.000,000 99,16% 306.418,31 0,24%
SPAIN LETRAS DEL TESORO 0% 10.07.26 EUR 1.703.000,000 98,44% 1.676.416,17 1,30%
Sub-Total: 4,50%
Outros fundos publicos e equiparados
EUROPEAN INVESTMENT BANK 3.75% 14.02.33 UsD 701.000,000 98,47% 3.358,96 590.785,00 0,46%
EUROPEAN UNION 0.4% 04.02.37 EUR 1.249.024,000 73,42% 3.257,73 920.253,68 0,71%
EUROPEAN UNION 1.25% 04.02.43 EUR 2.182.848,000 69,16% 17.791,71 1.527.536,70 1,18%
EUROPEAN UNION 2.625% 04.02.48 EUR 1.431.527,000 82,09% 24.502,64 1.199.614,52 0,93%
Sub-Total: 3,28%
Obrigages diversas
ABN AMRO BANK NV FRN 15.01.27 EUR 100.000,000 100,47% 561,67 101.030,17 0,08%
ARVAL SERVICE LEASE SA/F 4.25% 11.11.25 CALL EUR 200.000,000 100,14% 7.521,92 207.796,92 0,16%
ASML HOLDING NV 3.5% 06.12.25 CALL EUR 200.000,000 100,12% 5.715,07 205.962,07 0,16%
AYVENS SA 4.25% 18.01.27 EUR 100.000,000 102,23% 2.969,18 105.196,18 0,08%
AYVENS SA 4.375% 23.11.26 EUR 100.000,000 101,90% 3.727,74 105.624,74 0,08%
BANCA INTESA SPA 0% 17.02.28 EUR 0,690 93,73% 0,65 0,00%
CELLNEX FINANCE CO SA 1.5% 08.06.28 CALL EUR 400.000,000 96,81% 1.873,97 389.131,97 0,30%
CRED MUTUEL HOME LOAN SF 3.125% 22.06.27 EUR 500.000,000 101,49% 4.280,82 511.748,32 0,40%
EDP SERVICIOS FIN ESP SA 3.5% 16.07.30 CALL EUR 100.000,000 102,04% 728,77 102.764,27 0,08%
ING-DIBA AG 3.25% 15.02.28 EUR 300.000,000 102,18% 6.063,70 312.618,70 0,24%
REN FINANCE BV 3.5% 27.02.32 CALL EUR 200.000,000 101,29% 4.123,29 206.700,29 0,16%
Sub-Total: 1,74%
Unidades de participacéo/agdes de OIC que nédo Oll
AB FCP Il EMERGMKTS VALUE PTF-S1 EUR ACC EUR 8.305,880 67,33 559.234,90 0,43%
AMUNDI ALTERNATIVE Il PLC AMUNDI CHENA-SSI EUR ACC EUR 2.538,000 123,66 313.852,13 0,24%
AMUNDI CORE EURO GOVERNMENT BOND UCITS ETF EUR 27.112,000 49,35 1.337.950,09 1,04%
AMUNDI EUR CORPORATE BOND ESG UCITS ETF EUR 70.096,000 53,86 3.775.580,85 2,92%
AMUNDI MSCI EMERGING EX CHINA ESG SELECTION - UCIT EUR 12.422,000 45,96 570.915,12 0,44%
AMUNDI S&P EUROZONE CLIMATE PARIS ALIGNED UCITS ET EUR 3.132,000 37,18 116.447,76 0,09%
AMUNDI US BND-I EUR ACC EUR 2.184,566 991,19 2.165.319,97 1,68%
BELLEVUE LUX MEDTECH & SRV-U2 EUR ACC EUR 3.645,000 169,35 617.280,75 0,48%
BLACKROCK GLB CONTINENTAL EUROPE FLEXIB-12 EUR ACC EUR 18.133,640 37,16 673.846,06 0,52%

Data de Emissdo 2025.10.7

Pag. 1/4



K3BPI sz BPI DINAMICO

CARTEIRA DETALHADA

Carteira em 2025.09.30

Designacéo Moeda Quant/ Cotagao Juros Corridos Valor Global %
Mont. Nom.
Instrumentos financeiros
Mercados regulamentados de Estado-Membro
Unidades de participacédo/agdes de OIC que nédo Oll
BLACKROCK GLB GLB HY BND-I2 EUR ACC EUR 44,924,080 12,34 554.363,15 0,43%
BLACKROCK GLB WRLD HEALTHSCIENCE-I2 EUR ACC EUR 95.739,300 13,65 1.306.841,45 1,01%
BLUEBAY IG EURO AGGREGATE BND-Q EUR ACC EUR 16.571,270 118,09 1.956.901,27 1,52%
BNY MELLON GLB PLCBNY MELLON US MUNICIPA-W EUR ACC EUR 362.889,000 1,04 377.731,16 0,29%
BPI OPORT.-M EUR 160.545,759 10,31 1.655.708,41 1,28%
CAIXABANK GLB INVESTMENT BPI ALTERNATIVE IBERIAN-M EUR 521.439,466 10,46 5.456.342,57 4,23%
CAIXABANK GLB INVESTMENT BPI EUROPE FINA-M EUR ACC EUR 87.328,850 11,20 977.733,80 0,76%
CAIXABANK GLB INVESTMENT BPI HIGH INCOME-I EUR ACC EUR 27.851,890 12,51 348.399,29 0,27%
CAIXABANK GLB INVESTMENT BPI IBERIA-M EUR 160.295,125 14,12 2.262.886,28 1,75%
CAIXABANK GLB INVESTMENT BPI TECH REVOLU-M EUR ACC EUR 90.876,730 12,47 1.133.323,70 0,88%
CAPITAL INT CAPITAL GROUP NEW WRLD LUX-P EUR ACC EUR 43.802,380 18,68 818.228,46 0,63%
DNCA INVEST ALPHA BNDS-F EUR ACC EUR 18.947,295 134,87 2.555.421,65 1,98%
EDMOND DE ROTHSCHILD BIG DATA-P EUR ACC EUR 9.655,643 160,04 1.545.289,11 1,20%
ELEVA UCITS ELEVA ABS RET EUROPE-R EUR ACC EUR 4.720,830 163,44 771.572,46 0,60%
ELEVA UCITS ELEVA EUROPE SELECTION-I EUR ACC EUR 649,120 2.531,15 1.643.020,09 1,27%
GOLDMAN SACHS EMERGMKTS ENHANCED IDX SUS-I EUR ACC EUR 123,000 6.590,52 810.633,96 0,63%
GOLDMAN SACHS GOLDMAN SACHS EUROPE CORE-IS EUR ACC EUR 121.359,460 18,01 2.185.683,87 1,69%
ISHARES CORE MSCI EM IMI UCITS ETF EUR 123.334,000 36,83 4.542.514,55 3,52%
ISHARES CORE MSCI JAPAN IMI UCITS ETF EUR 5.668,000 56,40 319.646,86 0,25%
ISHARES CORE S&P 500 UCITS ETF EUR 4.734,000 605,78 2.867.767,25 2,22%
ISHARES EDGE MSCI USA VALUE FACTOR UCITS ETF EUR 51.452,000 9,98 513.748,22 0,40%
ISHARES EDGE MSCI WORLD QUALITY FACTOR UCITS ETF EUR 9.850,000 65,51 645.273,50 0,50%
ISHARES EUR CORP BOND ESG SRI UCITS ETF EUR 40.872,000 5,36 219.122,97 0,17%
ISHARES MSCI EMU ESG ENHANCED CTB UCITS ETF EUR 38.693,000 8,92 345.257,64 0,27%
ISHARES PHYSICAL GOLD ETC UsD 63.681,000 74,54 4.042.910,94 3,13%
ISHARES USD TREASURY BOND 7-10YR UCITS ETF EUR 413.150,000 4,07 1.681.066,04 1,30%
ISHARES V PLC - ISHARES S&P 500 EUR HEDGED UCITS E EUR 5.310,000 138,20 733.842,00 0,57%
JPM EU GOVERNMENT BND-I EUR 22.638,905 119,39 2.702.904,15 2,09%
JPM EUROPE EQ ABS ALPHA-12 PERF ACC EUR EUR 5.232,000 172,33 901.630,56 0,70%
JPM EUROPE STGIC VALUE-I EUR ACC EUR 8.269,310 200,29 1.656.260,10 1,28%
JPM GLB FOCUS-I EUR ACC EUR 2.578,800 494,04 1.274.030,35 0,99%
JPM GLB FOCUS-I EUR ACC EUR 3.091,000 214,58 663.266,78 0,51%
JPM INVESTMENT US SELECT EQ-I EUR ACC HDGD EUR 5.143,000 280,24 1.441.274,32 1,12%
JPM JAPAN EQ-I2 EUR ACC EUR 4.154,000 163,25 678.140,50 0,53%
JPM JPM US AGGREGATE BND-I EUR ACC EUR 14.027,950 96,73 1.356.923,60 1,05%
JPM US VALUE-I EUR ACC EUR 4.453,520 215,07 957.818,55 0,74%
LAZARD RATHMORE ALTERNATIVE-S EUR HDGD ACC EUR 2.395,000 131,98 316.087,31 0,24%
LUMYNA-MW TOPS MKTNEUTRAL UCITS-B EUR ACC EUR 9.284,685 203,56 1.889.944,98 1,46%
LUMYNAMARSHALL WACE UCITS SICAVLUMYNA-MW-G EUR INC EUR 7.685,861 218,25 1.677.422,94 1,30%
M&G LUX LUX GLB FLOATING RATE HY-JIH EUR ACC EUR 43.442,160 15,09 655.755,06 0,51%
MAN PLCMAN JAPAN COREALPHA EQ-I EUR ACC EUR 2.213,690 354,71 785.217,98 0,61%
MSTANLEY EURO CORPORATE BND-Z USD ACC EUR 25.416,850 48,54 1.233.733,90 0,96%
MSTANLEY GLB BRANDS-Z EUR ACC EUR 33.045,250 29,76 983.426,64 0,76%
MUZINICH SHORT DUR HY-H EUR ACC EUR 5.001,050 123,59 618.079,77 0,48%
NEUBERGER BERMAN SHORT DUR EURO BND-I EUR ACC EUR 10.699,794 117,40 1.256.155,82 0,97%
NOMURA IRELAND PUBLIC LIMITED COMPANY JA-R EUR ACC EUR 8.186,370 235,26 1.925.885,29 1,49%
NORDEA GLB CLIMATE AND ENVIRONMENT-I EUR ACC EUR 13.858,960 39,40 546.000,06 0,42%
OFI INVEST PRECIOUS METALS-XL EUR ACC EUR 12,791  105.080,83 1.344.067,88 1,04%
PICTET EUR ST HY-J EUR ACC EUR 8.978,580 152,34 1.367.796,88 1,06%
PICTET TR ATLAS-I EUR ACC EUR 8.244,710 141,83 1.169.347,22 0,91%
PICTET TR MANDARIN-HI EUR ACC EUR 9.540,000 182,14 1.737.615,60 1,35%
PIMCO GIS EURO BND-INSTITUTIONAL EUR ACC EUR 53.560,340 24,39 1.306.336,69 1,01%
ROBECO CAPITAL GROWTH BP GLB PREMIUM EQ-I EUR ACC EUR 8.002,480 319,34 2.555.511,96 1,98%
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ROBECO EURO SDG CREDITS-I EUR EUR 9.658,430 146,77 1.417.567,77 1,10%
SCHRODER INT SELECTION US LARGE CAP-C EUR ACC EUR 1.337,000 478,00 639.092,55 0,50%
SCHRODER ISF EMERGMKTS-C EUR ACC EUR 96.008,680 23,17 2.224.626,73 1,72%
SCHRODER ISF EURO CORPORATE BND-IZ EUR ACC EUR 165.642,380 27,57 4.566.511,95 3,54%
SCHRODER ISF EURO EQ-K1 EUR ACC EUR 9.573,100 70,41 674.044,84 0,52%
SCHRODER ISF EURO HY-IZ EUR ACC EUR 5.108,070 196,49 1.003.682,12 0,78%
SCHRODER ISF GLB GOLD-C EUR ACC EUR 960,420 275,32 264.426,87 0,20%
SPDR MSCI WORLD UCITS ETF EUR 32.675,000 14,09 460.260,05 0,36%
SPDR MSCI WORLD UCITS ETF EUR 42.380,000 39,15 1.659.219,38 1,29%
SPDR S&P 500 UCITS ETF EUR 70,000 16,27 1.138,97 0,00%
TIKEHAU SHORT DUR-SF EUR ACC EUR 7.829,790 112,02 877.093,08 0,68%
UBAM GLB HY SOLUTION-IH EUR ACC EUR 4.508,000 210,81 950.331,48 0,74%
XTRACKERS MSCI WORLD UCITS ETF EUR 9.359,000 117,25 1.097.389,55 0,85%
XTRACKERS S&P 500 EQUAL WEIGHT UCITS ETF EUR 28.070,000 88,52 2.484.756,40 1,92%
Sub-Total: 80,34%
Mercados regulamentados de paises terceiros
Titulos de divida publica
US TREASURY N/B 1.125% 15.05.40 UsD 1.175.800,000 63,70% 4.960,41 642.178,73 0,50%
US TREASURY N/B 1.875% 15.02.41 UsD 527.300,000 70,31% 1.235,86 316.833,04 0,25%
US TREASURY N/B 2.75% 15.08.42 UsD 779.000,000 77,83% 2.677,81 518.660,34 0,40%
US TREASURY N/B 2.875% 15.05.43 UsD 1.408.500,000 78,34% 15.185,39 952.684,82 0,74%
US TREASURY N/B 3.375% 15.05.33 UsD 491.400,000 96,08% 6.219,28 407.416,16 0,32%
Sub-Total: 2,20%
Obrigages diversas
CARLSBERG BREWERIES A/S 3.5% 26.11.26 CALL EUR 100.000,000 101,24% 2.953,42 104.193,92 0,08%
DNB BANK ASA 3.625% 16.02.27 CALL EUR 200.000,000 100,50% 4.489,04 205.492,04 0,16%
INTERCONTINENTAL HOTELS 2.125% 15.05.27 CALL EUR 300.000,000 99,45% 2.410,27 300.763,27 0,23%
KOREA HOUSING FINANCE CO 3.714% 11.04.27 EUR 300.000,000 101,95% 5.250,48 311.100,48 0,24%
SKANDINAVISKA ENSKILDA 0.75% 09.08.27 EUR 200.000,000 96,98% 213,70 194.176,70 0,15%
SKANDINAVISKA ENSKILDA 3.75% 07.02.28 EUR 200.000,000 102,75% 4.828,77 210.330,77 0,16%
VOLVO TREASURY AB 3.5% 17.11.25 CALL EUR 100.000,000 100,07% 3.039,73 103.108,23 0,08%
Sub-Total: 1,11%
Liquidez
Mercados regulamentados nacionais
Depdsitos a ordem
CC (EUR) en BANCO BPI EUR 634,64 0,00%
CC (EUR) en CECABANK EUR 2.531.038,61 1,96%
CC (JPY) en CECABANK JPY 303.324,66 0,23%
CC (USD) en CECABANK UsD 601.696,03 0,47%
Sub-Total: 2,66%
Outros valores a regularizar
Valores Ativos EUR 1.514.714,36 1,17%
Valores Passivos EUR -1.016.029,41 -0,79%
Valor liquido global do fundo: 129.105.308,87
Valor liquido global BPI DINAMICO CLASE M: 1.449.598,28
Valor liquido global BPI DINAMICO CLASE R: 127.655.710,59
Responsabilidades extrapatrimoniais
Mercados regulamentados de Estado-Membro
Opcoes
PUT SX5E K=5325 19.12.25 EUR 20,000 82,60 1.065.000,00

Mercados regulamentados de paises terceiros
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BPI GESTAO DE ATIVOS
Grupo JK CaixaBank

BPI DINAMICO
CARTEIRA DETALHADA
Carteira em 2025.09.30
. ~ Quant./ .
Designacéo Moeda Cotagao Juros Corridos Valor Global %
Mont. Nom.
Responsabilidades extrapatrimoniais
Mercados regulamentados de paises terceiros
Outros
PUT SPY US K=645 19.12.25 ushD 38,000 10,51 2.087.556,43
Numero de Unidades de Participagdo em Circulagéo: 10.549.748,34
Numero de Unidades de Participagédo em Circulagdo BPI DINAMICO CLASE M: 252.671,00

Numero de Unidades de Participagdo em Circulagdo BPI DINAMICO CLASE R:

10.297.077,34
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