% BPI GESTAO DE ATIVOS SGOIC BPI DEFENSIVO

CARTEIRA DETALHADA

Carteira em 2024.04.30

) 5 Quant./ Juros
Designacao Moeda Cotacéo . Valor Global %
Mont. Nom. Corridos
Instrumentos financeiros negociados no mercado
Mercados regulamentados nacionais
Obrigagdes diversas
BANCO BPI SA 3.625% 04.07.25 EUR 2,500,000 100.62% 74,530.39 2,590,105.39 0.76%
BANCO COM. PORTUGUES 1.125% 12.02.27 EUR 1,500,000 94.81% 3,596.31 1,425,731.31 0.42%
BANCO COM. PORTUGUES 1.75% 07.04.28 EUR 400,000 93.87% 441.10 375,933.10 0.11%
BANCO COM. PORTUGUES 5.625% 02.10.26 EUR 1,300,000 101.89% 42,156.77 1,366,700.77 0.40%
BANCO COMERCIAL PORTUGUES 8.50% 25.10.25 EUR 3,000,000 101.94%  130,983.60 3,189,318.60 0.94%
BANCO SANTANDER TOTTA 3,75% 11.09.26 EUR 1,000,000 100.17% 23,770.49 1,025,500.49 0.30%
CAIXA GERAL DEPOSITOS 1.25% 25.11.24 EUR 4,500,000 98.56% 24,129.09 4,459,239.09 1.31%
CAIXA GERAL DEPOSITOS 2.875% 15.06.26 EUR 1,500,000 98.72% 37,704.92 1,518,429.92 0.45%
CAIXA GERAL DEPOSITOS 5.75% 31.10.28 EUR 2,900,000 105.76% 82,919.40 3,149,814.40 0.93%
CELULOSE BEIRA FLOAT 28.05.28 EUR 500,000 99.36% 13,847.17 510,647.17 0.15%
CREDITO AGRICOLA MUT.2.5% 05.11.26 EUR 1,400,000 96.20% 16,926.24 1,363,684.24 0.40%
CREDITO AGRICOLA MUT.8.375% 04.07.27 EUR 1,000,000 105.81% 68,876.37 1,127,001.37 0.33%
ENERGIAS DE PORTUGAL 2.875% 01.06.26 EUR 1,000,000 98.46% 26,236.34 1,010,791.34 0.30%
FLOENE ENERGIAS SA 4.875% 03.07.28 EUR 1,600,000 102.56% 64,360.65 1,705,312.65 0.50%
GALP ENERGIA 2% 15.01.2026 EUR 8,000,000 96.56% 46,338.79 7,771,018.79 2.29%
JOSE DE MELLO FLOAT 3.875% 22.01.27 EUR 1,600,000 104.00% 34,333.21 1,698,333.21 0.50%
JOSE DE MELLO FLOAT 30.05.25 EUR 300,000 102.51% 9,849.60 317,379.60 0.09%
Sub-Total: 10.18%
Mercados regulamentados de Estado-Membro
Titulos de divida publica
BONOS Y OBLIG ESTADO 0% 31.01.27 EUR 7,090,000 91.88% 6,514,362.90 1.92%
BONOS Y OBLIG ESTADO 0% 31.05.24 EUR 22,400,000 99.71% 22,334,592.00 6.57%
BUNDESOBLIGATION 1.30% 15.10.27 EUR 8,330,000 95.52% 58,583.11 8,015,149.21 2.36%
BUONI ORDINARI TES 0% 14.04.25 EUR 5,200,000 96.65% 5,025,592.00 1.48%
BUONI ORDINARI TES 0% 31.07.24 EUR 10,350,000 99.08% 10,254,417.75 3.02%
BUONI POLIENNALI TES 2.95 % 15.02.27 EUR 8,330,000 98.83% 50,632.24 8,283,254.54 2.44%
COMMUNITY OF MADRID 3.362% 31.10.28 EUR 500,000 100.65% 14,054.26 517,294.26 0.15%
SPAIN LETRAS DE TESORO 10.05.24 EUR 1,000,000 99.92% 999,245.00 0.29%
TREASURY BILL GERMAN 19.06.24 EUR 11,070,000 99.51% 11,016,199.80 3.24%
Sub-Total: 21.46%
Obrigag¢des diversas
ABERTIS INFRAESTR.1.50% 27.06.24 EUR 1,700,000 99.60% 21,459.02 1,714,591.02 0.50%
ACCIONA FINANCIACION FIL 1.2% 17.03.2025 EUR 1,000,000 96.64% 1,446.58 967,796.58 0.28%
ACCIONA FINANCIACION FIL 1.20% 14.01.25 EUR 1,000,000 97.37% 3,508.20 977,163.20 0.29%
ALD SA 3.875 % 22.02.27 EUR 600,000 100.02% 4,319.67 604,409.67 0.18%
ALD SA 4.375% 23.11.26 EUR 1,000,000 101.14% 19,006.15 1,030,361.15 0.30%
ALD SA FLOAT 06.10.25 EUR 1,000,000 100.58% 2,775.06 1,008,555.06 0.30%
AMADEUS IT 2.5% 20.05.24 EUR 1,200,000 99.93% 28,360.66 1,227,508.66 0.36%
ARVAL SERVICE LEASE 4.25% 11.11.25 EUR 1,200,000 100.47% 23,827.87 1,229,485.87 0.36%
ARVAL SERVICE LEASE 4.75% 22.05.27 EUR 400,000 102.57% 17,857.92 428,155.92 0.13%
AXA LOGISTICS 0.375% 15.11.2026 EUR 500,000 91.25% 855.53 457,083.03 0.13%
AZIMUT HOLD.SPA 1.625% 12.12.24 EUR 1,500,000 98.49% 9,323.76 1,486,636.26 0.44%
BANCO BPM 1.75% 28.01.2025 EUR 1,200,000 98.36% 5,336.07 1,185,692.07 0.35%
BANCO BPM 6 % 14.06.28 EUR 1,000,000 104.54% 52,622.95 1,098,022.95 0.32%
BANCO DE CREDITO SOCIAL 8% 22.09.26 EUR 600,000 104.92% 28,983.61 658,473.61 0.19%
BANCO DE SABADELL 2.625% 24.03.26 EUR 1,000,000 98.85% 2,660.96 991,145.96 0.29%
BANCO SANTANDER 0.137% 29.01.26 EUR 3,000,000 100.28% 378.66 3,008,673.66 0.89%
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BANCO SANTANDER 0.555% 05.05.24 EUR 2,000,000 100.01% 23,063.34 2,023,213.34 0.60%
BANCO SANTANDER 3.75% 16.01.26 EUR 500,000 100.09% 5,379.10 505,824.10 0.15%
BANCO SANTANDER EURIBOR 3M+55 16.01.2025 EUR 600,000 100.36% 1,043.70 603,194.70 0.18%
BANCO SANTANDER SA 3.50% 09.01.28 EUR 1,000,000 99.06% 10,710.38 1,001,270.38 0.29%
BANCO SANTANDER SA 4.625% 18.10.27 EUR 900,000 101.32% 22,177.25 934,039.25 0.27%
BANKINTER SA 0.875% 08.07.26 EUR 1,000,000 93.74% 7,100.41 944,500.41 0.28%
BANQUE FED CRED MUTUEL 0.01% 07.03.25 EUR 1,300,000 96.94% 19.23 1,260,206.73 0.37%
BANQUE STELLANTIS FRANCEC3.5% 19.07.27 EUR 600,000 99.29% 5,852.46 601,577.46 0.18%
BARCLAYS PLC FLO.VTO.08.05.28 EUR 850,000 100.00% 850,000.00 0.25%
BAT INT FINANCE 2.75 % 25.03.25 EUR 1,100,000 99.10% 2,983.56 1,093,116.56 0.32%
BBVA 3.375% 20.09.27 EUR 1,800,000 99.31% 37,014.34 1,824,648.34 0.54%
BNP PARIBAS 0.50% 15.07.25 EUR 500,000 99.32% 1,980.87 498,563.37 0.15%
BPCE SA 0.625 % 26.09.24 EUR 2,000,000 98.68% 7,411.20 1,980,911.20 0.58%
BRITISH TELECOMMUNICAT 1.75% 10.03.26 EUR 500,000 96.26% 1,222.60 482,510.10 0.14%
BRUSSELS AIRPORT CO 1% 03.05.24 EUR 1,000,000 99.99% 9,918.04 1,009,833.04 0.30%
CA AUTOBANK SPA IE 4.77% 26.01.26 EUR 1,000,000 100.56% 519.89 1,006,114.89 0.30%
CAIXABANK 0.625% 01.10.2024 EUR 2,000,000 98.68% 7,240.44 1,980,860.44 0.58%
CAIXABANK SA 4.625 % 16.05.27 EUR 1,500,000 101.13% 66,342.21 1,583,299.71 0.47%
CARLSBERG BREWERIES A.S 3.50% 26.11.26 EUR 1,000,000 99.68% 14,918.04 1,011,688.04 0.30%
CARREFOUR BANQUE 0.107% 14.06.25 EUR 1,500,000 95.83% 1,407.66 1,438,790.16 0.42%
CELLNEX FINANCE 0.75% 15.11.26 EUR 1,100,000 92.55% 3,764.34 1,021,792.34 0.30%
CIE DE SAINT GOBAIN 2.47% 18.07.24 EUR 500,000 100.02% 684.00 500,769.00 0.15%
CIE DE SAINT GOBAIN 3.75% 29.11.26 EUR 2,000,000 100.26% 31,352.46 2,036,452.46 0.60%
COLOPLAST FINANCE BV FL 0.336% 19.05.24 EUR 4,000,000 100.02% 36,801.67 4,037,761.67 1.19%
COMMERZBANK AG 0.75% 24.03.26 EUR 1,500,000 97.15% 1,140.41 1,458,375.41 0.43%
CONTI GUMMI FIN 1.125% 25.09.2024 EUR 2,000,000 98.86% 13,401.64 1,990,511.64 0.59%
CONTINENTAL AG 4% 01.03.27 EUR 1,100,000 100.75% 7,232.87 1,115,488.37 0.33%
CREDIT AGRICOLE 3.375% 28.07.2027 EUR 600,000 99.18% 15,325.82 610,405.82 0.18%
DELL BANK INT 1.625% 24.06.2024 EUR 3,000,000 99.64% 41,424.18 3,030,654.18 0.89%
DELL BANK INT 4.5% 18.10.27 EUR 1,600,000 102.34% 38,360.66 1,675,784.66 0.49%
DEUTSCHE LUFTHANSA 0.25% 06.09.24 EUR 700,000 98.67% 1,133.20 691,840.70 0.20%
DEUTSCHE LUFTHANSA 2.875 % 11.02.25 EUR 2,200,000 99.15% 13,652.32 2,194,897.32 0.65%
DEUTSCHE LUFTHANSA 3% 29.05.26 EUR 1,700,000 98.04% 46,959.02 1,713,639.02 0.50%
DEUTSCHE LUFTHANSA AG 2% 14.07.24 EUR 1,000,000 99.65% 15,901.64 1,012,426.64 0.30%
EDP FINANCE BV 0.375% 16.09.26 EUR 1,500,000 92.49% 3,488.73 1,390,808.73 0.41%
ELECTRICITE DE FRANCE 3.75 % 05.06.27 EUR 1,100,000 100.01% 16,567.62 1,116,666.62 0.33%
ELECTRICITE DE FRANCE 4.625% 11.09.24 EUR 1,000,000 100.26% 29,316.94 1,031,931.94 0.30%
ENEL FINANCE 0% 28.05.26 EUR 500,000 93.13% 465,640.00 0.14%
ENEL FINANCE 3.375 % 23.07.2028 EUR 800,000 99.09% 7,229.51 799,969.51 0.24%
ENGIE SA 3.75% 06.09.27 EUR 1,100,000 100.37% 26,711.07 1,130,759.07 0.33%
ENI SPA 3.625% 19.05.27 EUR 500,000 99.89% 17,184.08 516,614.08 0.15%
ERSTE GROUP BANK 1.50% 07.04.26 EUR 500,000 96.05% 472.60 480,717.60 0.14%
FRSENIUS 1.875% A:15.02.2025 EUR 1,100,000 98.40% 4,226.43 1,086,571.43 0.32%
GSK CONSUMER 1.25% 29.03.2026 EUR 100,000 95.45% 109.59 95,560.59 0.03%
HEATHROW FUNDING LTD 1.50% 12.10.2027 EUR 1,800,000 96.77% 14,827.86 1,756,750.86 0.52%
HITACHI CAPITAL UK 0% 29.10.24 EUR 2,100,000 97.96% 2,057,244.00 0.61%
IBERCAJA BANCO SA 3.75% 15.06.25 EUR 400,000 99.93% 13,114.75 412,852.75 0.12%
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IMP. BRANDS FIN 3.375% A:26.02.2026 EUR 1,000,000 99.08% 5,901.64 996,651.64 0.29%
INFINEON TECHNOLOGIES 0.625% 17.02.2025 EUR 500,000 97.57% 623.29 488,453.29 0.14%
ING GROEP NV 2.125% 23.05.26 EUR 1,000,000 98.12% 19,914.62 1,001,114.62 0.29%
INTESA SANPAOLO 0.75% 04.12.24 EUR 1,000,000 98.22% 3,032.79 985,192.79 0.29%
INTESA SANPAOLO SPA 4.375 % 29.08.2027 EUR 3,200,000 101.76% 93,715.84 3,349,875.84 0.99%
INTESA SANPAOLO SPA FLOAT % 17.03.25 EUR 800,000 100.31% 4,355.42 806,855.42 0.24%
IREN SPA 0.875% 04.11.24 EUR 1,500,000 98.48% 6,383.20 1,483,508.20 0.44%
ISS GLOBAL AS 2.125% 02.12.24 EUR 1,500,000 98.91% 13,063.52 1,496,728.52 0.44%
JAGUAR LAND ROVER 5.875% 15.11.24 EUR 1,100,000 100.42% 29,619.79 1,134,201.29 0.33%
JCDECAUX SA 2% 24.10.24 EUR 1,000,000 99.05% 10,327.86 1,000,802.86 0.29%
KBC GROUP 1.5% 29.03.26 EUR 300,000 97.79% 394.52 293,758.52 0.09%
KBC GROUP NV 4.50% 06.06.26 EUR 1,000,000 100.57% 40,450.82 1,046,125.82 0.31%
KERING 3,625% 05.09.2027 EUR 1,300,000 100.09% 30,644.13 1,331,768.63 0.39%
LEASEPLAN CORPORATION 0.25% 07.09.2026 EUR 1,000,000 92.03% 1,612.02 921,957.02 0.27%
LEASEPLAN CORPORATION 0.25% 23.02.2026 EUR 1,000,000 93.55% 457.65 935,912.65 0.28%
LEASYS SPA 0% 22.07.24 EUR 3,100,000 99.15% 3,073,495.00 0.90%
LEASYS SPA 4.625% 16.02.27 EUR 1,300,000 101.52% 12,156.42 1,331,948.92 0.39%
MERCEDES BENZ INT F.3 % 10.07.27 EUR 1,000,000 98.85% 9,098.36 997,553.36 0.29%
MERLIN PROPERTIES SOCIMI 2.375% 13.07.27 EUR 1,000,000 95.47% 18,948.09 973,693.09 0.29%
MITSUBISHI HC CAP UK PLC 3.733% 02.02.27 EUR 650,000 99.42% 5,834.09 652,041.34 0.19%
NATIONWIDE BLDG SOC.4.50% 01.11.26 EUR 1,800,000 101.74% 40,057.38 1,871,314.38 0.55%
NATWEST MARKETS PLC 0.125% 12.11.25 EUR 2,000,000 94.57% 1,161.20 1,892,511.20 0.56%
NATWEST MARKETS PLC 3.625% 09.01.29 EUR 500,000 99.48% 5,546.45 502,926.45 0.15%
NATWEST MARKETS PLC FLOAT 13.01.26 EUR 500,000 101.14% 1,017.92 506,702.92 0.15%
NEXI SPA 1.75% 31.10.24 EUR 1,000,000 98.80% 988,000.00 0.29%
NOKIA OYJ 2% A:11.03.2026 EUR 500,000 96.71% 1,369.86 484,897.36  0.14%
NORDEA BANK ABP 4.375% 06.09.26 EUR 900,000 100.60% 25,496.93 930,937.43 0.27%
ORANO SA 2.875% 23.09.2024 EUR 1,000,000 100.31% 29,303.28 1,032,408.28 0.30%
PEPSICO INC 0,25% 06.05.24 EUR 800,000 99.97% 1,967.21 801,715.21 0.24%
PERNOD RICARD SA 3.75% 15.09.27 EUR 700,000 100.55% 16,352.46 720,212.96 0.21%
PSA BANQUE FRANCE 0% 22.01.2025 EUR 1,500,000 97.33% 1,459,875.00 0.43%
RCI BANQUE SA 0.50% 14.07.25 EUR 400,000 95.99% 1,590.16 385,554.16 0.11%
RCI BANQUE SA 3.75% 04.10.27 EUR 850,000 99.21% 2,270.54 845,538.54 0.25%
RCI BANQUE SA 4.625%% 02.10.26 EUR 1,500,000 101.25% 39,994.88 1,558,744.88 0.46%
REN FINANCE 2.50% 12.02.25 EUR 1,000,000 98.86% 5,327.87 993,922.87 0.29%
RENAULT 1.25% 24.06.2025 EUR 1,000,000 96.78% 10,621.58 978,376.58 0.29%
RENTOKIL INITIAL 0.95% 22.11.2024 EUR 1,500,000 98.40% 6,229.51 1,482,282.01 0.44%
ROADSTER FIN 1.625% A:12.09.24 EUR 500,000 98.48% 3,174.52 495,552.02 0.15%
SANDOZ FINANCE BV 3.97% 17.04.27 EUR 800,000 100.75% 1,131.18 807,167.18 0.24%
SANTANDER CONSUMER BANK 3.75% 17.01.29 EUR 600,000 100.12% 6,393.44 607,137.44 0.18%
SANTANDER CONSUMER BANK 4.375% 13.09.27 EUR 700,000 101.38% 19,245.22 728,873.72 0.21%
SARTORIUS FINANCE BV 4.25% 14.09.26 EUR 1,000,000 100.49% 26,591.53 1,031,451.53 0.30%
SCHAEFFLER AG 4.5 % 14.08.26 EUR 300,000 100.94% 3,909.84 306,722.34 0.09%
SCHLUMBERGER FINANCE 0% 15.10.24 EUR 1,000,000 98.30% 982,980.00 0.29%
SERVICIOS MEDIO AMBIENTE 1.661% 04.12.26 EUR 1,000,000 94.64% 6,716.61 953,116.61 0.28%
SKANDINAVISKA ENSKILDA 3.943%13.06.25 EUR 700,000 100.32% 4,086.13 706,340.13 0.21%
SNAM SPA 3.375% 19.02.28 EUR 300,000 98.83% 1,964.14 298,461.64 0.09%
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SOLVAY SA 3.875% 03.04.28 EUR 100,000 99.71% 286.64 99,994.64 0.03%
SVENSKA HANDELSBANKEN AB 3.875% 10.05.27 EUR 1,800,000 100.93% 32,778.69 1,849,545.69 0.54%
SWEDISH MATCH AB 0.875% 23.09.24 EUR 3,000,000 98.79% 15,778.68 2,979,613.68 0.88%
TESCO CORP.2.50% 01.07.2024 EUR 1,000,000 99.75% 20,765.03 1,018,230.03 0.30%
UNIBAIL 2.125% 09.04.25 EUR 500,000 98.37% 611.30 492,443.80 0.14%
UNICAJA BANCO SA 1% 01.12.26 EUR 500,000 95.45% 2,062.84 479,315.34 0.14%
UNICREDIT SPA 1.25% 16.06.2026 EUR 2,700,000 97.08% 29,415.99 2,650,629.99 0.78%
UNICREDIT SPA 1.625% 03.07.2025 EUR 2,000,000 99.61% 26,816.93 2,019,076.93 0.59%
VINCI SA FLOAT 02.01.26 EUR 2,000,000 100.21% 6,598.67 2,010,748.67 0.59%
VITERRA FINANCE BV 1% 24.09.2028 EUR 500,000 88.45% 2,991.80 445,244.30 0.13%
VIVENDI SA 0.875% 18.09.24 EUR 1,000,000 98.91% 5,379.10 994,504.10 0.29%
VOLKSBANK WIEN AG 4.75% 15.03.27 EUR 500,000 102.03% 2,993.15 513,138.15 0.15%
VOLKSWAGEN INTL FIN NV 3.125% 28.03.2025 EUR 1,100,000 99.43% 3,107.88 1,096,865.38 0.32%
VOLKSWAGEN LEASING GMBH 3.625% 11.10.26 EUR 1,300,000 99.39% 14,163.25 1,306,246.25 0.38%
VOLVO CAR AB 4.25 % 31.05.2028 EUR 2,100,000 100.00% 81,690.57 2,181,690.57 0.64%
VOLVO TREASURY AB 0% 09.05.24 EUR 2,700,000 99.93% 2,698,231.50 0.79%
VOLVO TREASURY AB 3.125 % 08.09.26 EUR 2,000,000 98.69% 14,002.73 1,987,832.73 0.58%
VOLVO TREASURY AB 3.625% 25.05.27 EUR 1,000,000 100.01% 33,773.91 1,033,908.91 0.30%
VONOVIA FINANCE 1.25% 06.12.24 EUR 1,500,000 98.44% 7,479.51 1,484,004.51 0.44%
Sub-Total: 44.75%
Mercados regulamentados de paises terceiros
Obrigac¢des diversas
AMERICAN TOWER CORP 4.125% 16.05.2027 EUR 1,000,000 100.55% 39,446.72 1,044,931.72 0.31%
ANZ NEW ZEALAND INTL 3.527% 24.01.28 EUR 800,000 99.39% 7,478.01 802,578.01 0.24%
AUSTRALIA PACIFIC AIRPORT 1.75% 15.10.24 EUR 2,000,000 98.92% 18,934.43 1,997,254.43 0.59%
BANK OF AMERICA CORP 4.134% 12.06.28 EUR 3,000,000 101.70% 109,449.34 3,160,389.34 0.93%
BANK OF AMERICA CORP FLOAT 22.09.26 EUR 2,900,000 100.84% 15,463.28 2,939,750.78 0.86%
BANK OF MONTREAL 2.75% 13.10.2026 EUR 600,000 98.27% 9,016.39 598,660.39 0.18%
BANK OF MONTREAL 3.924% 06.06.25 EUR 700,000 100.29% 4,686.31 706,698.81 0.21%
BANK OF NEW ZEALAND 3.7075% 20.12.28 EUR 400,000 100.81% 5,348.52 408,590.52 0.12%
BMW US CAPITAL LLC 3% 02.11.27 EUR 1,300,000 98.61% 9,377.05 1,291,326.55 0.38%
BNZ INTL FUNDING 0.375% 14.09.2024 EUR 2,000,000 98.69% 4,692.63 1,978,432.63 0.58%
BOOKING HOLDINGS INC 4% 15.11.26 EUR 500,000 100.80% 9,125.68 513,130.68 0.15%
CARRIER GLOBAL C. 4.375% 29.05.25 EUR 1,000,000 100.36% 18,288.93 1,021,933.93 0.30%
CELANESE 1.25 % 11.02.25 EUR 1,300,000 97.81% 3,507.51 1,275,076.51 0.38%
CELANESE 4.777% 19.07.2026 EUR 1,700,000 101.20% 63,458.39 1,783,832.89 0.52%
EMERSON ELECTRIC CO 0.375% 22.05.24 EUR 500,000 99.81% 1,762.30 500,817.30 0.15%
FORD MOTOR CREDIT 2.33% 25.11.25 EUR 1,200,000 97.51% 11,993.77 1,182,083.77 0.35%
FORD MOTOR CREDIT CO 1.355 % 07.02.25 EUR 1,200,000 98.00% 3,687.38 1,179,687.38 0.35%
FORTIVE CORP 3.70% 13.02.26 EUR 600,000 99.59% 4,670.49 602,210.49 0.18%
GENERAL MILLS INC 0.125% 15.11.25 EUR 1,000,000 94.58% 570.36 946,355.36 0.28%
GENERAL MOTORS 1% 24.02.2025 EUR 1,400,000 97.67% 2,524.59 1,369,862.59 0.40%
GOLDMAN SACHS GROUP FLOAT 23.09.27 EUR 3,000,000 101.57% 14,778.00 3,061,908.00 0.90%
JEFFERIES FIN G.3.875% 16.04.26 EUR 2,000,000 99.53% 2,972.60 1,993,492.60 0.59%
MCDONALDS 3.625% 28.11.27 EUR 700,000 100.23% 10,676.91 712,272.91 0.21%
MITSUBISHI UFJ 3.273% 19.09.25 EUR 500,000 99.74% 10,015.74 508,710.74 0.15%
MIZUHO FINANCIAL 0.956% 16.10.24 EUR 1,000,000 98.67% 5,145.68 991,850.68 0.29%
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MORGAN STANLEY FLOAT 19.03.2027 EUR 1,300,000 100.29% 6,622.78 1,310,353.78 0.39%
NATIONAL BANK OF CANADA 3.825% 21.04.25 EUR 1,000,000 100.45% 1,010.44 1,005,550.44 0.30%
NATIONAL GRID INC 1% 12.07.24 EUR 2,000,000 99.44% 16,010.92 2,004,810.92 0.59%
NATIONAL GRID NA INC 0.41% 20.01.26 EUR 600,000 94.27% 678.85 566,283.85 0.17%
PHILIP MORRIS INTL 2.75% 19.03.25 EUR 1,200,000 99.08% 3,797.26 1,192,805.26 0.35%
SOFTBANK 2.125% 06.07.2024 EUR 2,000,000 99.38% 13,458.33 2,000,958.33 0.59%
TORONTO DOMINION BANK 2.778% 20.01.25 EUR 400,000 100.27% 386.40 401,480.40 0.12%
TOYOTA FINANCE AUS 2.004% 21.10.24 EUR 1,000,000 99.09% 10,512.79 1,001,392.79 0.29%
UBS GROUP AG 0.25% 29.01.26 EUR 1,000,000 97.21% 628.42 972,708.42 0.29%
WORLEY US FINANCE SUB 0.875% 09.06.26 EUR 2,000,000 93.49% 15,587.43 1,885,347.43 0.55%
ZUERCHER KANTONALBANK 4.467% 15.09.27 EUR 900,000 101.51% 25,044.49 938,665.99 0.28%
Sub-Total: 13.49%

Outros valores
Papel comercial
NOS SGPS 230424..230524 EUR 2,000,000 100.00% 2,001,594.44 0.59%
PAGARE BRISA 150424..150524 EUR 3,000,000 100.00% 3,005,000.00 0.88%
PAGARE EL CORTE INGLES 090424..140524 EUR 4,000,000 99.62% 3,993,871.24 1.17%
PAGARE EL CORTE INGLES 230424..280524 EUR 2,000,000 99.62% 1,993,886.46 0.59%
PAGARE SACYR 150324..150724 EUR 2,000,000 98.45% 1,980,730.12 0.58%
PAGARE SACYR 270324..280624 EUR 1,000,000 98.83% 992,571.57 0.29%
PAGARE SACYR 290224..300524 EUR 600,000 98.84% 597,699.40 0.18%
PAGARES CIE AUTOMOTIVE 110424..141024 EUR 5,000,000 97.80% 4,901,321.94 1.44%
PAGARES CIE AUTOMOTIVE 131123..130524 EUR 1,000,000 97.68% 998,342.17 0.29%
PAGARES CIE AUTOMOTIVE 260424..290524 EUR 1,100,000 99.62% 1,096,336.57 0.32%
PAGARES CUF 210324.. 230924 EUR 1,000,000 97.61% 981,258.43 0.29%
PAGARES CUF 220124.. 010724 EUR 1,000,000 97.84% 991,690.12 0.29%
PAGARES MASMOVIL 120424.150724 EUR 2,000,000 98.68% 1,978,712.47 0.58%
PAGARES MASMOVIL 141123.140524 EUR 5,000,000 97.17% 4,989,913.22 1.47%
PAGARES VLHM 15022024..14062024 EUR 1,000,000 98.48% 994,293.66 0.29%

Sub-Total: 9.27%
Liquidez
A vista

Depésitos a ordem
CC (EUR) en BANCO BPI, S.A. EUR 649.53 0.00%
CC (EUR) en BANCO SABADELL PORTU EUR 910.04 0.00%
CC (EUR) en BANCO SANTAN TOTTA EUR 1,412.12 0.00%
CC (EUR) en BANKINTER PORTUGAL EUR 1,124.72 0.00%
CC (EUR) en BCP MILLENIUM EUR 43,273.68 0.01%
CC (EUR) en CAIXABANK EUR 1,938.54 0.00%
CC (EUR) en CECABANK EUR 1,658,388.07 0.49%

Sub-Total: 0.50%
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A vista

Depésitos a ordem

Valores Ativos
Valores Passivos

2,362,905.06 0.70%
-1,173,321.84 -0.35%

Valor liquido global do fundo:

339,949,177.38

Valor liquido global BPI DEFENSIVO CLASSE R:
Valor liquido global BPI DEFENSIVO CLASSE M:

266,367,737.07
73,581,440.31

NUumero de Unidades de Participagdo em Circulacéao:

NUumero de Unidades de Participagdo em Circulacdo BPI DEFENSIVO CLASSE R:

NUmero de Unidades de Participacdo em Circulagdo BPI DEFENSIVO CLASSE M:

35,473,393.35
14,351,731.60

Data de Emissao: 2024.05.06
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