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%Valor Global
Juros

Cotação
Mont .  Nom.

Quant . /
M o e d aDesignação

Corridos

Instrumentos financeiros negociados no mercado

Mercados regulamentados nacionais

Obrigações diversas

BANCO COM. PORTUGUES 3.871% 27.03.30 1.18%EUR 98,292.4242.4298.25%100,000

BANCO COMERCIO PORT 8.75% A:05.03.33 1.34%EUR 112,310.79623.29111.69%100,000

CAIXA GERAL DEPOSITOS 5.98% 03.03.28 2.42%EUR 201,917.48917.48100.50%200,000

CREDITO AGRICOLA MUT.2.5% 05.11.26 1.16%EUR 96,710.101,004.1095.71%100,000

CREDITO AGRICOLA MUT.8.375% 04.07.27 1.34%EUR 111,801.166,201.16105.60%100,000

ENERGIAS PORTUGAL 1.875%  14.03.82 1.04%EUR 87,254.471,019.4786.24%100,000

Sub-Total: 8.48%

Mercados regulamentados de Estado-Membro

Obrigações diversas

ABERTIS FINANCE BV 3.248% PERP. 1.17%EUR 97,424.98319.4897.11%100,000

ABN AMRO BANK 4.75% PERP 2.26%EUR 188,607.34232.3494.19%200,000

ACCOR SA 3.875 % 11.03.31 1.21%EUR 101,143.83212.33100.93%100,000

AROUNDTOWN SA 0% 16.07.26 1.06%EUR 88,569.0088.57%100,000

ASR NEDERLAND NV 6.625% PERP 2.40%EUR 200,495.21145.21100.18%200,000

AUTOSTRADE PER ITALIA 5.125% 14.06.33 1.33%EUR 111,081.804,074.80107.01%100,000

BANCO DE CREDITO SOCIAL 5.25% 27.11.31 1.18%EUR 98,383.031,793.0396.59%100,000

BANCO DE SABADELL 5.25% 07.02.29 2.51%EUR 209,482.491,520.49103.98%200,000

BANCO SANTANDER SA 5 % 22.04.34 1.23%EUR 103,105.12942.62102.16%100,000

BANIJAY ENTERTAINMENT 7% 01.05.29 1.30%EUR 108,913.893,713.89105.20%100,000

BANK MILLENNIUM SA 9.875% 18.09.27 1.34%EUR 112,198.775,261.27106.94%100,000

BANKINTER SA 5 % 25.06.34 1.20%EUR 100,201.1982.19100.12%100,000

BARCLAYS PLC 5.262% 29.01.2034 1.30%EUR 109,021.88891.38108.13%100,000

BAT NETHERLANDS FINANCE 5.375% 16.02.31 1.31%EUR 109,182.67646.17108.54%100,000

BP CAPITAL MKTS 3,25% PERP. 1.20%EUR 100,062.982,512.9897.55%100,000

CAIXABANK SA 5.25% PERP 2.30%EUR 191,978.26228.2695.88%200,000

CASTELLUM AB 3.125% PERP 1.06%EUR 88,748.29248.2988.50%100,000

CERBA HEALTHCARE SACA 3.5% 31.05.28 1.05%EUR 87,816.671,166.6786.65%100,000

CHEPLAPHARM ARZNEIMITTEL 7.50%  15.05.30 1.30%EUR 108,687.502,812.50105.88%100,000

CIRSA FINANCE INT 6.5% 15.03.29 1.24%EUR 103,473.61848.61102.63%100,000

CTP NV 4.75% 05.02.30 1.22%EUR 102,194.30713.80101.48%100,000

ELECTRICITE FRANCE PERP 5% VAR 1.20%EUR 100,190.62942.6299.25%100,000

ENI SPA 3.375% PERP. 1.13%EUR 94,516.121,567.6292.95%100,000

EUROFINS SCIENTIFIC SE 6.75% PERP 1.31%EUR 109,638.104,629.10105.01%100,000

FASTIGHETS AB BALDER 2.873% 2.06.81 1.14%EUR 95,253.472,378.4792.88%100,000

HEATHROW FUNDING LTD 6 % 05.03.32 1.42%GBP 118,925.15499.82101.27%100,000

HEIDELBERG MAT.FIN 4.875% 21.11.33 1.31%EUR 109,652.381,744.88107.91%100,000

IBERDROLA FINANZAS PER 4.871% 16.04.2049 1.22%EUR 102,098.16998.16101.10%100,000

IMPERIAL BRANDS FIN 5.25% 15.02.31 1.28%EUR 106,554.99645.49105.91%100,000

INEOS FINANCE PLC 6.625% 15.05.28 1.25%EUR 104,286.882,484.38101.80%100,000

INEOS QUATTRO FINANCE 1 3.75% 15.07.26 1.17%EUR 98,031.25781.2597.25%100,000

INTESA SANPAOLO 3.75% PERP 2.91%EUR 243,037.43849.9396.88%250,000

KONGSBERG ACT SYS 5% 15.07.25 0.86%EUR 72,264.85757.5898.32%72,727

LORCA TELECOM BONDCO 4% 18.09.27 1.17%EUR 97,416.67166.6797.25%100,000

LOXAM SAS 3.75%  15.07.2026 1.20%EUR 100,218.751,093.7599.13%100,000

NOBIAN FINANCE 3.625% 15.107.26 1.17%EUR 97,880.21755.2197.13%100,000

ORANO SA 4 % 12.03.2031 1.21%EUR 100,718.22208.22100.51%100,000

REPSOL INT FIN 4,247% PERP 1.20%EUR 99,863.021,288.0298.58%100,000
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SANTANDER SA 3.625% PERP 1.89%EUR 158,326.01197.0179.06%200,000

SARENS FINANCE 5.75% 21.02.27 1.17%EUR 97,428.92622.9296.81%100,000

SARTORIUS FINANCE BV 4.875% 14.09.35 1.32%EUR 110,658.112,650.61108.01%100,000

TDC NET AS 6.5% 01.06.31 1.36%EUR 113,883.505,808.50108.08%100,000

TELEFONAKTIEBOLAGET LM E 5.375% 29.05.28 1.27%EUR 106,425.851,806.35104.62%100,000

TELEFONICA EUROPE 2.376% PERP 1.08%EUR 90,478.342,103.3488.38%100,000

TELEFONICA EUROPE 5.7522 % PERP 1.22%EUR 101,664.65252.15101.41%100,000

TELEFONICA EUROPE 6.75% PERP 2.69%EUR 224,723.367,598.36108.56%200,000

TEREOS FINANCE GROUP I 4.75% 30.04.27 1.23%EUR 102,638.171,979.17100.66%100,000

TEVA PHARM FNC NL II 7.875% 15.09.31 1.39%EUR 116,477.63328.13116.15%100,000

UNIBAIL RODAMCO WEST 4.125% 11.12.2023 1.23%EUR 102,901.021,251.02101.65%100,000

UNICAJA BANCO SA 3.125% 19.07.32 1.15%EUR 96,060.792,185.7993.88%100,000

UNICAJA BANCO SA 5.50% 22.06.34 1.19%EUR 99,635.62135.6299.50%100,000

UNITED GROUP BV 3.125% 15.02.26 1.16%EUR 96,683.63390.6396.29%100,000

VERDE BIDCO SPA 4.625% 01.10.26 1.21%EUR 100,799.652,299.6598.50%100,000

VERTICAL MIDCO GMBH 4.375% 15.07.27 1.17%EUR 97,426.46911.4696.52%100,000

VIRGIN MEDIA SECURED 4.25% 15.01.30 1.24%GBP 103,435.762,278.0086.50%100,000

VODAFONE GROUP 3%  27.08.80 1.11%EUR 92,403.691,778.6990.63%100,000

VZ VENDOR FINANCING 2.875% 15.01.29 1.05%EUR 87,929.721,309.7286.62%100,000

ZIGGO BV 3.375% 28.02.30 1.03%EUR 86,312.13703.1385.61%100,000

Sub-Total: 78.48%

Mercados regulamentados de países terceiros

Outros fundos públicos e equiparados

UNITED MEXICAN STATES 4.4899% 25.05.32 1.23%EUR 102,622.15809.65101.81%100,000

Sub-Total: 1.23%

Obrigações diversas

COTY INC 5.75% 15.09.28 1.25%EUR 104,089.58239.58103.85%100,000

FORD MOTOR CREDIT CO 4.445 % 14.02.30 1.22%EUR 102,349.66558.66101.79%100,000

PRIMO WATER CORP 3.875% 31.10.28 1.17%EUR 97,864.581,614.5896.25%100,000

PROLOGIS EURO FINANCE 4.625% 23.05.33 1.33%EUR 110,794.263,955.26106.84%100,000

SOFTBANK 3.875% 06.07.2032 1.09%EUR 90,980.17904.1790.08%100,000

Sub-Total: 6.06%

Unidades de participação de organismos de investimento coletivo

Organismos de investimento coletivo da União Europeia

Organismos de investimento coletivo da União Europeia

BPI HIGH INCOME BOND FUND-I 2.65%EUR 221,149.5211.2919,583

Sub-Total: 2.65%

Liquidez

À vista

Depósitos à ordem

CC (EUR) en  BANCO BPI, S.A. 0.01%EUR 535.62

CC (EUR) en  CECABANK 1.69%EUR 141,562.84

CC (GBP) en  CECABANK 1.70%GBP 141,673.76

CC (USD) en  CECABANK 0.00%USD 276.96

Sub-Total: 3.40%
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Valores Passivos -40,598.06 -0.49%

Responsabilidades extrapatrimoniais

Em mercado regulamentado

Futuros

CME EUR.GBP 20.06.2024 GBP 376,091.190.863
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