LABPI =252 BPI GESTAO DE ACTIVOS BPI MODERADO

CARTEIRA DETALHADA

Carteira em 2026.06.30

Designacéo Moeda Quant/ Cotagao Juros Corridos Valor Global %
Mont. Nom.
Instrumentos financeiros
Mercados regulamentados nacionais
Obrigages diversas
BANCO COMERC PORTUGUES 1.75% 07.04.28 CALL EUR 1.400.000,000 99,02% 5,638.36 1,391,848.36 0.37%
BANCO COMERC PORTUGUES 4% 17.05.32 CALL EUR 600.000,000 100,40% 2,893.15 605,293.15 0.16%
BANCO COMERC PORTUGUES 8.75% 05.03.33 CALL EUR 500.000,000 107,38% 14,023.97 550,898.97 0.15%
CAIXA GERAL DE DEPOSITOS 5.75% 31.10.28 CALL EUR 700.000,000 103,43% 26,686.30 750,682.30 0.20%
CRL CREDITO AGRICOLA MUT 3.625% 29.01.30 CALL EUR 400.000,000 100,52% 6,038.36 408,098.36 0.11%
Sub-Total: 0.98%
Unidades de participacédo/agdes de OIC que nédo Oll
BPI CURTO PRAZO CLASE M EUR 2.727.293,780 5,48 14,947,751.75 3.95%
BPI IMPACTO CLIMA - ACOES CLASE M EUR 233.176,918 7,75 1,806,202.40 0.48%
BPI IMPACTO CLIMA - OBRIGACOES CLASE M EUR 207.681,922 5,43 1,127,376.39 0.30%
BPI OBRIGACOES MUNDIAIS O DE INVESTIMENTO ABERTO-M EUR 479.960,830 5,83 2,799,837.10 0.74%
Sub-Total: 5.47%
Mercados regulamentados de Estado-Membro
Titulos de divida publica
BUNDESREPUB. DEUTSCHLAND 2.5% 15.02.35 EUR 2.874.940,800 97,68% 26,583.36 2,834,825.53 0.75%
DEUTSCHLAND I/L BOND I/L 0.5% 15.04.30 EUR 11.648.109,240 98,80% 16,135.31 15,328,701.34 4.05%
SPAIN LETRAS DEL TESORO 0% 15.01.27 EUR 5.023.000,000 98,69% 4,957,173.59 1.31%
Sub-Total: 6.11%
Outros fundos publicos e equiparados
EUROPEAN INVESTMENT BANK 3.75% 14.02.33 UsD 2.099.000,000 96,90% 29,735.83 1,811,168.90 0.48%
EUROPEAN UNION 0% 04.10.30 EUR 6.627.000,000 89,22% 5,912,907.62 1.56%
EUROPEAN UNION 0.1% 04.10.40 EUR 3.049.000,000 62,86% 2,247.07 1,918,817.98 0.51%
EUROPEAN UNION 1.25% 04.02.43 EUR 10.028.801,000 69,76% 50,144.01 7,046,135.30 1.86%
EUROPEAN UNION 2.625% 04.02.48 EUR 7.058.734,000 81,68% 74,116.71 5,839,761.23 1.54%
Sub-Total: 5.95%
Obrigages diversas
ABN AMRO BANK NV FRN 15.01.27 EUR 400.000,000 100,23% 2,367.82 403,277.82 0.11%
AYVENS SA 4.25% 18.01.27 EUR 400.000,000 100,84% 7,591.78 410,949.78 0.11%
BANCA INTESA SPA 0% 17.02.28 EUR 0,310 95,23% 0.30 0.00%
BMW FINANCE NV 3.25% 22.11.26 EUR 900.000,000 100,25% 17,630.14 919,857.64 0.24%
CELLNEX FINANCE CO SA 1.5% 08.06.28 CALL EUR 1.300.000,000 97,11% 1,175.34 1,263,592.34 0.33%
EDP SERVICIOS FIN ESP SA 3.5% 16.07.30 CALL EUR 200.000,000 100,91% 6,693.15 208,514.15 0.06%
REN FINANCE BV 3.375% 18.02.34 CALL EUR 300.000,000 98,50% 3,661.64 299,148.14 0.08%
REN FINANCE BV 3.5% 27.02.32 CALL EUR 600.000,000 100,52% 7,076.71 610,217.71 0.16%
Sub-Total: 1.09%
Acbes
ISHARES PHYSICAL GOLD ETC UsD 145.786,000 78,19 10,003,754.97 2.64%
Sub-Total: 2.64%
Unidades de participacédo/agdes de OIC que nédo Oll
AB FCP Il EMERGMKTS VALUE PTF-S1 EUR ACC EUR 11.955,780 100,33 1,199,523.41 0.32%
AMUNDI ALTERNATIVE Il PLC AMUNDI CHENA-SSI EUR ACC EUR 7.399,000 124,65 922,308.29 0.24%
AMUNDI CORE EURO GOVERNMENT BOND UCITS ETF EUR 189.148,000 50,10 9,476,314.80 2.50%
AMUNDI EUR CORPORATE BOND ESG UCITS ETF EUR 36.211,000 54,70 1,980,741.70 0.52%
AMUNDI S&P WORLD HEALTH CARE SCREENED UCITS ETF EUR 34.534,000 11,57 399,558.38 0.11%
AMUNDI US BND-I EUR ACC HDGD EUR 9.400,345 995,37 9,356,821.40 2.47%
AQR UCITS IIAQR ADAPTIVE EQ MKTNEUTRAL-RAU USD ACC UsD 13.584,444 119,43 1,423,869.44 0.38%
AXA WRLD EURO CREDIT SHORT DUR-X CAP EUR EUR 36.211,960 111,25 4,028,580.55 1.06%
BDL REMPART EUROPE-I EUR ACC EUR 7.834,000 185,92 1,456,497.28 0.38%
BLACKROCK GLB GLB HY BND-I2 EUR ACC EUR 75.782,730 12,62 956,378.05 0.25%
BLACKROCK GLB WRLD HEALTHSCIENCE-I2 EUR ACC EUR 174.166,030 15,99 2,784,914.82 0.74%
BLUEBAY BLUEBAY IG ABS RET BND-Q EUR ACC EUR 7.766,810 117,40 911,823.49 0.24%
BLUEBAY BLUEBAY IG EURO AGGREGATE BND-Q EUR ACC EUR 50.024,020 118,10 5,907,836.76 1.56%
BNY MELLON GLB PLCBNY MELLON US MUN-W EUR ACC HDGD EUR 1.078.281,000 1,05 1,135,214.24 0.30%

Data de Emisséo 2026.7.6 Pag. 1/4
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CARTEIRA DETALHADA
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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
BPI OPORT.-M EUR 180.311,519 11,32 2,041,126.40 0.54%
CAIXABANK GLB INVESTMENT BPI ALTERNATIVE IBERIAN-M EUR 1.473.499,064 10,26 15,116,626.90 4.00%
CAIXABANK GLB INVESTMENT BPI EUROPE FINA-M EUR ACC EUR 438.099,130 11,22 4,915,034.14 1.30%
CAIXABANK GLB INVESTMENT BPI HIGH INCOME-I EUR ACC EUR 105.573,892 12,75 1,346,383.84 0.36%
CAIXABANK GLB INVESTMENT BPI IBERIA-M EUR 187.683,778 17,37 3,259,316.49 0.86%
CAIXABANK GLB INVESTMENT BPI TECH REVOLU-M EUR ACC EUR 116.355,545 15,12 1,759,412.20 0.47%
DNCA INVEST ALPHA BNDS-F EUR ACC EUR 74.966,582 138,04 10,348,386.92 2.74%
DWS FLOATING RATE NOTES-IC EUR ACC EUR 39.294,898 95,12 3,737,730.70 0.99%
DWS INVEST ESG EURO BNDS SHORT-FC EUR ACC EUR 6.519,510 167,26 1,090,453.24 0.29%
EDMOND DE ROTHSCHILD BIG DATA-P EUR ACC EUR 2.349,915 180,78 424,817.63 0.11%
ELEVA UCITS ELEVA ABS RET EUROPE-R EUR ACC EUR 5.689,050 175,54 998,655.84 0.26%
FTIF FRANKLIN EURO SHORT DUR BND-P2 EUR ACC EUR 195.294,140 10,93 2,134,564.95 0.56%
GOLDMAN SACHS EMERGMKTS ENHANCED IDX SUS-I EUR ACC EUR 46,000 9.031,10 415,430.60 0.11%
GOLDMAN SACHS GOLDMAN SACHS EUROPE CORE-IS EUR ACC EUR 158.404,407 22,16 3,510,241.66 0.93%
GOLDMAN SACHS SICAV GOLDMAN SA-IS EURHDGD SNAP ACC EUR 63.455,220 19,41 1,231,665.82 0.33%
ISHARES AUTOMATION & ROBOTICS UCITS ETF EUR 43.573,000 19,15 834,335.80 0.22%
ISHARES CORE MSCI EM IMI UCITS ETF EUR 24.915,000 48,80 1,215,727.43 0.32%
ISHARES CORE MSCI JAPAN IMI UCITS ETF EUR 8.503,000 70,24 597,250.72 0.16%
ISHARES CORE S&P 500 UCITS ETF EUR 3.898,000 705,23 2,748,986.54 0.73%
ISHARES EDGE MSCI USA VALUE FACTOR UCITS ETF EUR 35.684,000 16,68 595,209.12 0.16%
ISHARES EDGE MSCI WORLD QUALITY FACTOR UCITS ETF EUR 35.560,000 76,82 2,731,719.20 0.72%
ISHARES EDGE MSCI WORLD VALUE FACTOR UCITS ETF EUR 6.398,000 69,47 444,469.06 0.12%
ISHARES EUR CORP BOND 0-3YR ESG SRI UCITS ETF EUR 482.937,000 5,55 2,682,328.69 0.71%
ISHARES EUR CORP BOND ESG SRI UCITS ETF EUR 577.712,000 5,45 3,145,641.84 0.83%
ISHARES MSCI WORLD EUR HEDGED UCITS ETF ACC EUR 25.257,000 117,04 2,956,079.28 0.78%
ISHARES S&P 500 EQUAL WEIGHT UCITS ETF EUR 165.552,000 6,17 1,021,290.29 0.27%
ISHARES USD TREASURY BOND 7-10YR UCITS ETF EUR 2.026.389,000 3,89 7,878,195.15 2.08%
ISHARES V PLC - ISHARES S&P 500 EUR HEDGED UCITS E EUR 11.246,000 153,86 1,730,309.56 0.46%
JANUS H ABS RET-G EUR ACC EUR 132.346,665 7,24 958,825.12 0.25%
JPM EU GOVERNMENT BND-I EUR ACC EUR 31.046,731 121,17 3,761,777.16 0.99%
JPM EU GOVERNMENT BND-I2 EUR ACC EUR 84.695,881 100,45 8,507,616.55 2.25%
JPM EUROPE EQ ABS ALPHA-12 EUR ACC EUR 52.578,956 180,87 9,509,955.77 2.51%
JPM EUROPE STGIC VALUE-I EUR ACC EUR 11.130,729 243,52 2,710,555.13 0.72%
JPM EUROPE STGIC VALUE-I12 EUR ACC EUR 4,635 216,55 1,003.71 0.00%
JPM GLB FOCUS-I EUR ACC HDGD EUR 4.228,993 224,89 951,058.24 0.25%
JPM JAPAN EQ-I2 EUR ACC EUR 6.180,000 184,47 1,140,024.60 0.30%
JPM JPM ASIA PACIFIC EQ-I2 EUR ACC EUR 5.014,000 249,48 1,250,892.72 0.33%
JPM JPM US AGGREGATE BND-I EUR ACC HDGD EUR 76.879,615 96,88 7,448,097.10 1.97%
JPM JPM US AGGREGATE BND-12 EUR ACC HDGD EUR 19.302,097 99,66 1,923,646.99 0.51%
JPM US VALUE-I EUR ACC EUR 6.712,779 258,52 1,735,387.63 0.46%
JUPITER MERIAN GLB EQ ABS RET-I EUR HDGD ACC EUR 2.475.641,516 2,34 5,789,040.12 1.53%
LAZARD RATHMORE ALTERNATIVE-S EUR ACC HDGD EUR 42.076,000 138,68 5,835,091.26 1.54%
LUMYNA-MW TOPS MKTNEUTRAL UCITS-B EUR ACC EUR 25.584,442 213,66 5,466,356.57 1.44%
LUMYNAMARSHALL WACE UCITS SICAVLUMYNA-MW-G EUR INC EUR 26.062,726 245,53 6,399,288.00 1.69%
M&G LUX LUX GLB FLOATING RATE HY-JI H EUR ACC EUR 38.035,455 15,28 581,219.79 0.15%
MAN PLCMAN JAPAN COREALPHA EQ-I EUR ACC EUR 5.077,104 418,62 2,125,377.28 0.56%
MSTANLEY EURO CORPORATE BND-Z EUR ACC EUR 115.969,069 49,31 5,718,434.79 1.51%
MSTANLEY SHORT MATURITY EURO BND-Z EUR ACC EUR 130.320,890 33,54 4,370,962.65 1.16%
MSTANLEY SUST EMERGMKTS EQ-Z EUR ACC EUR 39.744,150 48,42 1,924,411.74 0.51%
MUZINICH SHORT DUR HY-H EUR ACC EUR 10.527,947 126,28 1,329,469.15 0.35%
NEUBERGER BERMAN SHORT DUR EURO BND-I EUR ACC EUR 54.030,123 119,43 6,452,817.59 1.71%
NOMURA IRELAND PUBLIC LIMITED COMPANY JA-R EUR ACC EUR 8.729,359 270,08 2,357,656.60 0.62%
NORDEA GLB CLIMATE AND ENVIRONMENT-I EUR ACC EUR 20.712,860 49,01 1,015,162.12 0.27%
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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
OSTRUM CREDIT SHORT DUR-SI EUR ACC EUR 9.602,480 115,97 1,113,599.61 0.29%
PICTET EUR ST HY-J EUR ACC EUR 26.752,640 156,44 4,185,183.00 1.11%
PICTET TR ATLAS-I EUR ACC EUR 23.446,070 150,01 3,517,144.96 0.93%
PICTET TR MANDARIN-HI EUR ACC EUR 10.360,063 202,52 2,098,119.89 0.55%
PICTET USD GOVERNMENT BNDS-HI EUR ACC EUR 12.251,883 512,07 6,273,821.64 1.66%
PIMCO GIS EURO BND-INST EUR ACC EUR 191.499,131 24,88 4,764,498.38 1.26%
ROBECO BP GLB PREMIUM EQ-K EUR ACC EUR 25.553,644 111,33 2,844,887.18 0.75%
ROBECO BP GLB PREMIUM EQ-KH EUR ACC EUR 1.856,660 109,29 202,914.37 0.05%
ROBECO EURO SDG CREDITS-I EUR ACC EUR 30.027,270 148,79 4,467,757.50 1.18%
SCHRODER INT SELECTION EURO HY-1Z EUR ACC EUR 4.739,050 201,68 955,783.45 0.25%
SCHRODER ISF EMERGMKTS-C EUR ACC EUR 99.993,520 32,91 3,290,706.75 0.87%
SCHRODER ISF EURO CORPORATE BND-IZ EUR ACC EUR 504.627,590 28,10 14,179,177.41 3.75%
SCHRODER ISF EURO EQ-K1 EUR ACC EUR 9.736,300 80,05 779,433.65 0.21%
SCHRODER ISF GLB GOLD-C EUR ACC EUR 1.184,620 294,95 349,399.52 0.09%
SS SPDR MSCI WORLD UCITS ETF EUR 15.134,000 45,70 691,684.34 0.18%
SS SPDR S&P 500 UCITS ETF EUR 8.420,000 18,14 152,764.06 0.04%
T ROWE SICAV US SMALL COMP EQ-IN1 EUR ACC EUR 62.918,000 12,81 805,979.58 0.21%
TIKEHAU SHORT DUR-SF EUR ACC EUR 41.338,400 113,95 4,710,510.68 1.25%
UBAM GLB HY SOLUTION-IH EUR ACC EUR 3.564,891 217,64 775,862.88 0.21%
UBS BBG JAPAN GOV 1-3 UCITS ETF EUR 442.282,000 6,27 2,772,223.58 0.73%
UBS S&P 500 SCORED & SCREENED UCITS ETF EUR 112.000,000 41,99 4,702,880.00 1.24%
VANGUARD EURO GOVERNMENT BND IDX-EUR ACC EUR 13.983,250 217,82 3,045,774.18 0.81%
WISDOMTREE EUROPE DEFENCE UCITS ETF EUR 44,983,000 29,64 1,333,071.21 0.35%
XTRACKERS MSCI WORLD UCITS ETF EUR 187.534,000 13,84 2,596,220.70 0.69%
XTRACKERS MSCI WORLD UCITS ETF EUR 30.866,000 136,88 4,225,092.41 1.12%
XTRACKERS STOXX EUROPE 600 UCITS ETF EUR 2.600,000 166,90 433,940.00 0.11%
Sub-Total: 75.96%
Mercados regulamentados de paises terceiros
Titulos de divida publica
US TREASURY N/B 0.625% 15.05.30 UsD 562.800,000 87,42% 439.69 432,181.77 0.11%
Sub-Total: 0.11%
Obrigages diversas
SKANDINAVISKA ENSKILDA 0.75% 09.08.27 EUR 663.000,000 97,75% 4,427.57 652,529.96 0.17%
SKANDINAVISKA ENSKILDA 3.75% 07.02.28 EUR 700.000,000 101,23% 10,284.25 718,915.25 0.19%
Sub-Total: 0.36%
Liquidez
Mercados regulamentados nacionais
Depdsitos a ordem
CC (EUR) en BANCO BPI EUR 49,937.15 0.01%
CC (EUR) en CECABANK EUR 4,374,403.11 1.16%
CC (JPY) en CECABANK JPY 1,945,292.02 0.51%
CC (USD) en CECABANK UsD 738,905.44 0.20%
Sub-Total: 1.88%
Outros valores a regularizar
Valores Ativos EUR 3,305,876.17 0.87%
Valores Passivos EUR -5,437,215.14 -1.44%
Valor liquido global do fundo: 378,321,950.79
Valor liquido global BPI MODERADO CLASE M: 15,757,196.43
Valor liquido global BPI MODERADO CLASE R: 362,564,754.36

Responsabilidades extrapatrimoniais
Mercados regulamentados de paises terceiros

Data de Emisséo 2026.7.6 Pag. 3/4



BPI GESTAO DE ATIVOS
Grupo JK CaixaBank

CARTEIRA DETALHADA

Carteira em 2026.06.30

BPI MODERADO

. . uant./ .
Designacéo Moeda Q Cotagao Juros Corridos Valor Global %
Mont. Nom.
Responsabilidades extrapatrimoniais
Mercados regulamentados de paises terceiros
Futuros

EURO FX CURR SEP26 ushD -22,000 1,15 -2,765,084.69
Numero de Unidades de Participagdo em Circulagéo: 32,763,795.44
Nuamero de Unidades de Participagdo em Circulagcdo BPI MODERADO CLASE M: 2,696,997.32

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

30,066,798.12
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