% BPI GESTAO DE ATIVOS SGOIC BPI DINAMICO

CARTEIRA DETALHADA

Carteira em 2024.05.31

) 5 Quant./ Juros
Designacao Moeda Cotacéo . Valor Global %
Mont. Nom. Corridos
Instrumentos financeiros negociados no mercado
Mercados regulamentados nacionais
Obrigagdes diversas
BANCO COM. PORTUGUES 1.125% 12.02.27 EUR 400,000 95.20% 1,340.16 382,140.16 0.30%
BANCO COM. PORTUGUES 1.75% 07.04.28 EUR 400,000 94.25% 1,035.61 378,037.61 0.30%
BANCO COM. PORTUGUES 3.871% 27.03.30 EUR 200,000 98.74% 1,378.71 198,859.71 0.16%
BANCO COMERCIAL PORTUGUES 4% 17.05.32 EUR 200,000 96.73% 306.85 193,762.85 0.15%
BANCO COMERCIAL PORTUGUES 8.50% 25.10.25 EUR 200,000 101.68% 10,172.14 213,541.14 0.17%
BANCO COMERCIO PORT 4,5% A:07.12.27 EUR 200,000 106.55% 6,624.52 219,724.52 0.17%
BANCO COMERCIO PORT 8.75% A:05.03.33 EUR 200,000 112.44% 4,171.23 229,051.23 0.18%
CAIXA GERAL DEPOSITOS 0.375% 21.09.27 EUR 200,000 92.49% 518.44 185,493.44 0.15%
CAIXA GERAL DEPOSITOS 2.875% 15.06.26 EUR 500,000 98.91% 13,785.86 508,353.36 0.40%
CAIXA GERAL DEPOSITOS 5.75% 31.10.28 EUR 200,000 105.80% 6,692.62 218,296.62 0.17%
GALP ENERGIA 2% 15.01.2026 EUR 300,000 96.86% 2,245.90 292,812.40 0.23%
Sub-Total: 2.38%
Mercados regulamentados de Estado-Membro
Titulos de divida publica
SPAIN LETRAS DE TESORO 07.03.25 EUR 1,451,000 97.40% 1,413,274.00 1.11%
Sub-Total: 1.11%
Outros fundos publicos e equiparados
EUROPEAN UNION 2.625 % 04.02.48 EUR 1,515,745 87.74% 12,719.22 1,342,603.57 1.06%
EUROPEAN UNION 0% 04.10.30 EUR 351,000 83.11% 291,705.57 0.23%
EUROPEAN UNION 1.25 % 04.02.43 EUR 1,739,548 71.04% 6,951.07 1,242,639.00 0.98%
EUROPEAN UNION 2.75% 04.02.33 EUR 1,518,230 98.06% 13,346.74 1,502,115.48 1.18%
EUROPEAN UNIONO0.40 % 04.02.37 EUR 1,770,796 71.70% 2,264.30 1,271,925.03 1.00%
Sub-Total: 4.45%
Obrigagdes diversas
ABN AMRO BANK NV 3.75% 20.04.25 EUR 200,000 100.00% 842.47 200,844.47 0.16%
ABN AMRO BANK NV 4.528% FLOAT 15.01.27 EUR 100,000 100.59% 575.77 101,163.77 0.08%
AIB GROUP PLC 3.625% 04.07.26 EUR 333,000 99.74% 10,949.88 343,095.74 0.27%
ALD SA 1.25% 02.03.2026 EUR 200,000 95.65% 616.44 191,920.44 0.15%
ALD SA 4.25% 18.01.27 EUR 100,000 101.10% 1,556.01 102,651.01 0.08%
ALD SA 4.375% 23.11.26 EUR 100,000 101.08% 2,271.17 103,351.17 0.08%
ALD SA FLOAT 21.02.25 EUR 200,000 100.31% 243.33 200,863.33 0.16%
ARVAL SERVICE LEASE 4.25% 11.11.25 EUR 200,000 100.35% 4,691.26 205,395.26 0.16%
ARVAL SERVICE LEASE 4.625% 02.12.24 EUR 100,000 100.29% 2,287.23 102,575.73 0.08%
ASML HOLDING NV 3.5% 06.12.25 EUR 200,000 99.87% 3,385.25 203,120.25 0.16%
BANCA INTESA SPA 0% 17.02.2028 EUR 1 87.47% 0.60 0.00%
BANCO DE SABADELL 5.375% 08.09.26 EUR 200,000 101.78% 7,812.84 211,372.84 0.17%
BMW FINANCE NV 3.25% 22.11.26 EUR 244,000 99.57% 4,138.33 247,080.59 0.19%
BMW FINANCE NV 3.50% 19.10.24 EUR 352,000 99.84% 7,573.77 359,008.81 0.28%
BNP PARIBAS 1.25% 19.03.25 EUR 300,000 98.09% 750.00 295,017.00 0.23%
BPCE SA 3.625% 17.04.26 EUR 200,000 99.89% 873.97 200,653.97 0.16%
CARLSBERG BREWERIES A.S 3.50% 26.11.26 EUR 100,000 99.65% 1,788.25 101,434.75 0.08%
CELLNEX FINANCE 1.5% A:08.06.2028 EUR 400,000 91.41% 5,868.85 371,506.85 0.29%
CRED MUTUEL HOME LOAN 3.125% 22.06.27 EUR 500,000 99.49% 14,685.79 512,125.79 0.40%
CREDIT AGRICOLE 3,036% 07.03.2025 EUR 300,000 100.18% 3,007.58 303,561.08 0.24%
EDP FINANCE 3.50 % 16.07.30 EUR 100,000 98.31% 1,300.55 99,611.05 0.08%
GLAXOSMITHKLINE CAPITAL 1.375% 02.12.24 EUR 222,000 98.81% 1,509.57 220,875.54 0.17%
HEINEKEN NV3.875% 23.09.24 EUR 100,000 99.95% 2,657.45 102,609.95 0.08%
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) 5 Quant./ Juros
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Instrumentos financeiros negociados no mercado
Mercados regulamentados de Estado-Membro
Obrigagdes diversas
ING BANK NV 3% 15.02.26 EUR 300,000 99.22% 2,606.56 300,280.06 0.24%
ING DIBA AG 3.25% 15.02.28 EUR 300,000 99.87% 2,823.77 302,421.77 0.24%
INT.HOTELS STEP UP 2.125% A:15.05.27 EUR 300,000 95.36% 279.45 286,371.45 0.23%
INTERCONTINENTAL HOTELS 1.625% 08.10.24 EUR 300,000 99.20% 3,143.44 300,740.44 0.24%
KBC GROUP 1.5% 29.03.26 EUR 200,000 98.05% 517.81 196,619.81 0.15%
LINDE PLC 3.625% 12.06.25 EUR 100,000 99.96% 3,506.15 103,465.15 0.08%
LLOYDS BANK PLC 3.25% 02.02.26 EUR 100,000 99.43% 1,056.69 100,491.19 0.08%
LLOYDS BANKING 3.50% 01.04.2026 EUR 200,000 99.68% 1,150.68 200,500.68 0.16%
MERCEDES BENZ INT 3.40% 13.04.25 EUR 300,000 99.63% 1,341.37 300,244.87 0.24%
NATWEST MARKETS PLC 0.592% 27.08.25 EUR 300,000 100.89% 118.70 302,784.20 0.24%
NORDEA BANK ABP 3.625% 10.02.26 EUR 200,000 99.79% 2,198.77 201,786.77 0.16%
OREAL SA 3.125% 19.05.25 EUR 200,000 99.50% 205.48 199,202.48 0.16%
REN FINANCE 3.50 % 27.02.2032 EUR 200,000 97.71% 1,797.81 197,223.81 0.16%
RLB OBEROESTERREICH 3.125% 30.01.26 EUR 400,000 99.02% 4,166.67 400,250.67 0.32%
RYANAIR DAC 2.875% 15.09.2025 EUR 100,000 98.86% 2,034.49 100,893.49 0.08%
SCHNEIDER ELECTRIC SE 3.375% 06.04.25 EUR 200,000 99.71% 1,017.12 200,443.12 0.16%
SKANDINAVISKA ENSKILDA 0.75% 09.08.27 EUR 200,000 91.26% 1,213.11 183,734.11 0.14%
SKANDINAVISKA ENSKILDA 3.275%07.02.28 EUR 200,000 100.14% 2,336.07 202,619.07 0.16%
SKANDINAVISKA ENSKILDA 3.943%13.06.25 EUR 300,000 100.30% 2,882.18 303,771.68 0.24%
UNICREDIT BANK AG 3% 13.07.26 EUR 300,000 99.01% 7,942.62 304,969.62 0.24%
UNICREDIT BANK AG 3.125% 20.08.25 EUR 515,000 99.45% 12,532.02 524,673.77 0.41%
UNICREDIT SPA 1.625% 03.07.2025 EUR 250,000 99.82% 3,696.21 253,236.21  0.20%
VOLVO TREASURY AB 2.125% 01.09.24 EUR 300,000 99.58% 4,755.12 303,481.62 0.24%
VOLVO TREASURY AB 3.5% 17.11.25 EUR 100,000 99.57% 1,874.32 101,441.82 0.08%
Sub-Total: 8.40%
Unidades de participacdo de organismos de investimento coletivo
AMUNDI EURO GOVERNMENT BOND UCITS ETF EUR 21,528 47.30 1,018,274.40 0.80%
AMUNDI EUROPEAN EQUITY VALUE EUR 386 1,411.11 545,267.02 0.43%
AMUNDI INDEX EURO AGG CORPORATE ETF EUR 4,073 50.05 203,865.87 0.16%
AMUNDI S&P 500 CLIMATE NET ZERO EUR 26,116 31.53 823,306.90 0.65%
BLACKROCK GLOBAL FUNDS EURO BOND FUND EUR 70,454 13.54 953,945.81 0.75%
DPAM INVEST B EQUITIES EUROPE SUSTAI EUR 656 499.55 327,914.61 0.26%
GUINNESS SUSTAN ENERGY FUND EUR 54,108 23.90 1,293,332.85 1.02%
ISHARES MSCI EM ESG EHNCD UCITS ETF EUR 58,207 5.01 291,849.90 0.23%
ISHARES CORE EM IMI ACC (AMS) EUR 217,298 30.40 6,605,859.20 5.21%
ISHARES CORE EUR CORP BOND UCITS ETF EUR 855,134 4.96 4,241,037.08 3.34%
ISHARES CORE EURO STOXX 50 UCITS(AMS) EUR 3,314 183.46 607,986.44 0.48%
ISHARES CORE MSCI JAPAN AMS (EUR) EUR 83,922 49.73 4,173,021.48 3.29%
ISHARES CORE MSCI WORLD EUR 14,335 90.67 1,299,754.45 1.02%
ISHARES EDGE MSCI ERP VALUE EUR 56,591 8.83 499,641.94 0.39%
ISHARES EUR AGGREGATE BOND ESG UCITS ETF EUR 67,295 5.17 348,143.95 0.27%
ISHARES EUR GOVERNMENT BOND IDX FUND EUR 138,543 9.42 1,304,800.52 1.03%
ISHARES EUR GOVT BOND CLIMATE UCITS ETF EUR 80,471 4.19 336,843.56 0.27%
ISHARES EURO CORP BOND ESG UCITS ETF EUR 40,872 4.98 203,542.56 0.16%
ISHARES MSCI EMU ESG ENHANCED UCITS ETF EUR 42,679 7.76 331,189.04 0.26%
ISHARES MSCI JAPAN ESG ENHANCED ETF EUR 124,087 6.21 770,952.53 0.61%
ISHARES MSCI USA ESG ENH. UCITS ETF EUR 130,293 5.48 714,266.23 0.56%
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Unidades de participacdo de organismos de investimento coletivo
ISHARES MSCI WORLD EUR HEDGED EUR 24,990 84.22 2,104,532.86 1.66%
ISHARES PHYSICAL GOLD ETC UsD 104,630 45.29 4,366,894.86 3.44%
ISHARES S&P 500 EUR HEDGED -H EUR 3,535 109.47 386,976.45 0.31%
JPMORGAN EUROPE STRATEGIC VALUE FUND EUR 1,596 160.80 256,715.59 0.20%
JPMORGAN FUNDS EU GOVERNMENT BOND EUR 16,684 114.06 1,903,018.68 1.50%
JPMORGAN FUNDS GLOBAL FOCUS EUR 1,465 449.95 659,005.77 0.52%
LUMYNA MW UCITS SICAV EUR 7,686 197.39 1,517,097.45 1.20%
LYXOR NET ZERO 2050 S&P EUROZONE EUR 10,638 30.97 329,458.86 0.26%
MUZINICH SHORT DUR HIGH YIELD FUND EUR 8,037 115.87 931,254.15 0.73%
NORDEA 1 GLOBAL CLIMATE AND ENV. EUR 18,000 37.03 666,538.90 0.53%
PICTET ROBOTICS | EUR EUR 1,513 353.43 534,912.77 0.42%
ROBECO CAPITAL GROWTH BP GL.PRE EUR 8,002 274.72 2,198,441.31 1.73%
ROBECO SAM EURO SDG CREDITS FUND EUR 9,658 136.76 1,320,886.88 1.04%
SCHRODER ISF EUR CORP.BOND EUR 152,006 25.32 3,849,482.29 3.03%
SCHRODER ISF EUR HIGH YIELD IZEU EUR 1,907 174.29 332,340.99 0.26%
SKY HARBOR GL.F.US SHORT RESP.HIGH YIELD EUR 6,446 123.45 795,704.38 0.63%
T.ROWE PF.US SMALLER COMP.EQ.FUND EUR 89,244 21.78 1,943,735.84 1.53%
UBAM GLOBAL HIGH YIELD SOLUTION EUR 1,775 187.89 333,504.75 0.26%
UBS S&P 500 ESG UCITS ETF EUR 27,718 29.87 827,936.66 0.65%
X-TRACKERS STOXX EUROPE 600 EUR 14,411 127.46 1,836,826.06 1.45%
XTRACKERS S&P 500 EQUAL WEIGHT EUR 7,772 81.43 632,873.96 0.50%
Sub-Total: 43.06%
Mercados regulamentados de paises terceiros
Titulos de divida publica
US TREASURY N.B 1.75 % 15.08.41 UsbD 1,611,800 65.08% 7,569.09 974,146.35 0.77%
US TREASURY N.B 1.875 % 15.02.41 usD 1,562,300 67.38% 7,860.69 977,819.79 0.77%
US TREASURY N.B 2.75% 15.08.42 usb 1,394,400 75.75% 10,290.00 983,645.31 0.78%
Sub-Total:  2.31%
Obrigag¢des diversas
BANK OF MONTREAL 3.375% 04.07.26 EUR 500,000 99.65% 15,307.38 513,577.38 0.40%
BANK OF MONTREAL 3.924% 06.06.25 EUR 200,000 100.26% 2,093.62 202,611.62 0.16%
DNB BANK ASA 3.625% 16.02.27 EUR 200,000 99.60% 2,079.92 201,279.92 0.16%
KOREA HOUSING CO 3.714% 11.04.27 EUR 300,000 100.43% 1,526.30 302,807.30 0.24%
NATIONAL BANK OF CANADA 3.50% 25.04.28 EUR 200,000 100.34% 690.41 201,362.41 0.16%
TELENOR ASA 2.625% 06.12.24 EUR 100,000 99.40% 1,269.47 100,669.47 0.08%
Sub-Total: 1.20%
Unidades de participacdo de organismos de investimento coletivo
ISHARES CORE S&P 500 UCITS ETF USD SW usb 9,236 549.20 4,674,171.77 3.68%
ISHARES MSCI WORLD ESG ENHANCED UsD 93,425 8.43 725,567.55 0.57%
Sub-Total: 4.26%
Unidades de participacdo de organismos de investimento coletivo
Organismos de investimento coletivo autorizados em Portugal
Organismos de investimento coletivo autorizados em Portugal
BPI IMPACTO CLIMA ACOES CLASSE M EUR 95,759 6.50 622,462.25 0.49%
BPI IMPACTO CLIMA OBRIGACOES CLASSE M EUR 60,107 4.98 299,623.64 0.24%
BPI OBRIG. MUNDIAIS CLASSE M EUR 235,643 5.37 1,265,878.48 1.00%
Sub-Total: 1.72%
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Unidades de participacdo de organismos de investimento coletivo
Organismos de investimento coletivo da Unido Europeia
Organismos de investimento coletivo da Unido Europeia
AMUNDI FUNDS PIONEEER US BONDS EUR 1,419 917.86 1,301,984.41 1.03%
AMUNDI FUNDS US BOND UsD 1,423 1,004.10 1,316,618.26 1.04%
BLACKROCK GLOBAL F.WORLD HEALTHSCIENCIE EUR 139,863 15.08 2,109,133.14 1.66%
BNP PARIBAS INTICASH EUR- | EUR 18,489 144.07 2,663,779.17 2.10%
BPI AFRICA LUX- M EUR EUR 54,718 8.87 485,243.39 0.38%
BPI ALT IBERIAN EQ. LONG SHORT FUND (M) EUR 651,947 10.12 6,599,663.29 5.20%
BPI GLOBAL INVESTMENT LUX EUR EUR 87,329 10.65 930,052.25 0.73%
BPI HIGH INCOME BOND FUND-I EUR 27,852 11.38 317,065.92 0.25%
BPI IBERIA LUX (1) EUR 204,942 9.08 1,861,487.62 1.47%
BPI OPPORTUNITIES LUX M EUR 338,759 10.11 3,423,502.68 2.70%
BPI TECHNOLOGY REVOLUTION FUND EUR 125,217 9.41 1,177,663.91 0.93%
CANDRIAM SUSTAINABLE EQUITY EM.MKT EUR 596 1,112.32 663,109.57 0.52%
ELEVA ABSOLUTE RETURN EUROPE FUND EUR 7,167 152.19 1,090,721.38 0.86%
ELEVA EUROPEAN SEL-I EUR A EUR 780 2,214.36 1,727,090.08 1.36%
FRANKLIN TEMPLETON IF TECHNOLOGY EUR 8,238 80.74 665,116.74 0.52%
JPMORGAN US AGGREGATE BOND FUND EUR 28,407 90.68 2,575,971.24 2.03%
LUMYA MW TOPS MR UCITS EURBAC EUR 10,767 180.60 1,944,632.45 1.53%
MAN GLG JAPAN COREALPHA-I EUR EUR 889 296.15 263,188.51 0.21%
PICTET EUR SHORT TERM HIGH YIELD EUR 13,677 140.67 1,923,949.21 1.52%
PICTET GLOBAL ENVIRONMENT OPP EUR 1,268 392.88 498,140.41 0.39%
PICTET TR ATLAS EUR 8,245 129.69 1,069,256.43 0.84%
PICTET TR MANDARIN | USD usD 3,368 201.84 626,501.90 0.49%
PICTET USD GOVERNMENT BONDS HI EUR 2,697 491.47 1,325,440.54 1.04%
VANGUARD INVEST.S.EUR GOVT BOND INDEX F EUR 1,587 205.58 326,173.84 0.26%
Sub-Total: 29.08%
Liquidez
A vista
Depositos a ordem
CC (EUR) en BANCO BPI, S.A. EUR 750.69 0.00%
CC (EUR) en CECABANK EUR 1,759,485.24 1.39%
CC (JPY) en CECABANK FY 635,494.07 0.50%
CC (USD) en CECABANK usD 570,490.44 0.45%
Sub-Total: 2.34%
Valores Ativos 584,725.86 0.46%
Valores Passivos -979,949.27 -0.77%
Valor liquido global do fundo: 126,860,865.95
Valor liquido global BPI DINAMICO CLASSE R: 126,593,583.84
Valor liquido global BPI DINAMICO CLASSE M: 267,282.11
Responsabilidades extrapatrimoniais
Em mercado regulamentado
Futuros
CME EURO.USD 20.06.2024 usb 27 1.09 3,403,812.85
E-MICRO EURO USD 20.06.24 UsD 41 1.09 514,134.96
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Futuros

NUumero de Unidades de Participagdo em Circulacéao:

NUumero de Unidades de Participacdo em Circulagdo BPI DINAMICO CLASSE R: 11,227,917.05
NUmero de Unidades de Participagdo em Circulagdo BPI DINAMICO CLASSE M: 51,731.09
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