BPI DEFENSIVO

LABPI =252 BPI GESTAO DE ACTIVOS

CARTEIRA DETALHADA

Carteira em 2025.10.31

Designacéo Moeda Quant/ Cotagao Juros Corridos Valor Global %
Mont. Nom.
Instrumentos financeiros
Mercados regulamentados nacionais
Titulos de divida publica
BILHETES DO TESOURO 0% 16.01.26 EUR 3.900.000,000 99,60% 3.884.497,50 0,62%
BILHETES DO TESOURO 0% 18.09.26 EUR 4.900.000,000 98,25% 4.814.103,00 0,76%
Sub-Total: 1,38%
Outros fundos publicos e equiparados
REGIAO AUTONOMA ACORES 0.603% 21.07.26 EUR 700.000,000 98,70% 1.179,57 692.079,57 0,11%
REGIAO AUTONOMA ACORES 3.72% 17.10.28 EUR 1.000.000,000 102,68% 1.426,85 1.028.191,85 0,16%
Sub-Total: 0,27%
Obrigages diversas
BANCO COMERC PORTUGUES 1.125% 12.02.27 CALL EUR 2.600.000,000 99,64% 20.915,75 2.611.464,75 0,41%
BANCO COMERC PORTUGUES 3.125% 21.10.29 CALL EUR 1.500.000,000 101,17% 1.284,25 1.518.766,75 0,24%
CAIXA GERAL DE DEPOSITOS 5.75% 31.10.28 CALL EUR 4.800.000,000 106,35% 5.104.680,00 0,81%
CELBI SA FRN 14.07.27 EUR 700.000,000 100,60% 9.685,86 713.913,86 0,11%
CELBI SA FRN 28.05.28 EUR 700.000,000 100,52% 13.616,63 717.281,13 0,11%
CRL CREDITO AGRICOLA MUT 3.625% 29.01.30 CALL EUR 5.500.000,000 101,53% 150.214,04 5.734.309,04 0,91%
CRL CREDITO AGRICOLA MUT 8.375% 04.07.27 CALL EUR 4.900.000,000 103,72% 133.793,49 5.216.073,49 0,83%
FLOENE ENERGIAS SA 4.875% 03.07.28 CALL EUR 6.000.000,000 104,71% 96.164,38 6.378.974,38 1,01%
GALP ENERGIA SGPS SA 2% 15.01.26 CALL EUR 13.400.000,000 99,83% 212.197,26 13.589.484,26 2,16%
GREENVOLT ENERGIAS 4% 10.11.28 EUR 1.810.000,000 99,67% 71.394,44 1.875.511,94 0,30%
GREENVOLT ENERGIAS 4.65% 14.02.29 EUR 1.980.000,000 100,55% 19.437,00 2.010.327,00 0,32%
GREENVOLT ENERGIAS 5.2% 18.11.27 EUR 2.150.000,000 101,92% 50.310,00 2.241.697,50 0,36%
Sub-Total: 7,58%
Papel comercial (CC11 - CC24 - CC37)
GREENVOLT-ENERGIAS RENOVAVEIS SA 07.11.25 EUR 1.900.000,000 99,93% 1.898.633,44 0,30%
GREENVOLT-ENERGIAS RENOVAVEIS SA 09.02.26 EUR 3.800.000,000 98,90% 3.758.169,45 0,60%
GREENVOLT-ENERGIAS RENOVAVEIS SA 16.01.26 EUR 5.400.000,000 99,19% 5.356.438,28 0,85%
Sub-Total: 1,75%
Mercados regulamentados de Estado-Membro
Titulos de divida publica
BONOS Y OBLIG DEL ESTADO 0.8% 30.07.27 EUR 6.000.000,000 97,92% 12.230,14 5.887.610,14 0,94%
BONOS Y OBLIG DEL ESTADO 0.8% 30.07.29 EUR 14.500.000,000 94,53% 29.556,16 13.736.986,16 2,18%
BUONI ORDINARI DEL TES 0% 12.06.26 EUR 61.500.000,000 98,79% 60.757.387,50 9,65%
BUONI POLIENNALI DEL TES 2.65% 01.12.27 EUR 18.500.000,000 101,02% 203.601,75 18.891.469,25 3,00%
BUONI POLIENNALI DEL TES 4.1% 01.02.29 EUR 4.150.000,000 105,42% 42.075,19 4.417.005,19 0,70%
INVITALIA SPA 3.125% 18.07.30 CALL EUR 1.270.000,000 100,39% 11.416,95 1.286.350,90 0,20%
Sub-Total: 16,67%
Outros fundos publicos e equiparados
EUROPEAN UNION 1.625% 04.12.29 EUR 4.200.000,000 97,17% 61.892,47 4.143.053,47 0,66%
Sub-Total: 0,66%
Obrigages diversas
ABERTIS INFRAESTRUCTURAS 4.125% 07.08.29 CALL EUR 3.600.000,000 104,41% 34.582,19 3.793.432,19 0,60%
ACCIONA FINANCIACION FIL 1.517% 06.08.26 EUR 1.100.000,000 98,89% 3.931,73 1.091.727,23 0,17%
ACCIONA FINANCIACION FIL 1.862% 15.02.28 EUR 2.100.000,000 96,95% 27.639,22 2.063.683,72 0,33%
ACCOR SA 2.375% 29.11.28 CALL EUR 1.300.000,000 99,49% 28.421,92 1.321.759,42 0,21%
ALTAREA 1.875% 17.01.28 CALL EUR 800.000,000 98,13% 11.794,52 796.838,52 0,13%
ARCELORMITTAL SA 4.875% 26.09.26 CALL EUR 2.735.000,000 101,96% 12.785,19 2.801.514,27 0,44%
AROUNDTOWN SA 0% 16.07.26 CALL EUR 2.900.000,000 98,18% 2.847.249,00 0,45%
AROUNDTOWN SA 1.625% 31.01.28 CALL EUR 2.900.000,000 97,56% 35.246,92 2.864.399,92 0,45%
ARVAL SERVICE LEASE SA/F 4.125% 13.04.26 CALL EUR 1.600.000,000 100,34% 36.345,21 1.641.809,21 0,26%
AUDAX RENOVABLES SA 4.2% 18.12.27 EUR 1.200.000,000 96,36% 43.772,05 1.200.086,05 0,19%
AUTOSTRADE PER LITALIA 2% 04.12.28 CALL EUR 2.600.000,000 97,91% 47.156,16 2.592.699,16 0,41%
AYVENS SA 3.875% 16.07.29 EUR 4.800.000,000 103,79% 54.526,03 5.036.422,03 0,80%
AYVENS SA FRN 19.11.27 EUR 2.200.000,000 100,42% 12.071,77 2.221.289,77 0,35%
BANCA IFIS SPA 3.625% 15.11.29 EUR 2.560.000,000 100,51% 27.458,63 2.600.463,43 0,41%
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K3BPI sz BPI DEFENSIVO

CARTEIRA DETALHADA

Carteira em 2025.10.31

Designacéo Moeda Quant/ Cotagao Juros Corridos Valor Global %
Mont. Nom.
Instrumentos financeiros
Mercados regulamentados de Estado-Membro
Obrigages diversas
BANCA MONTE DEI PASCHI S 1.875% 09.01.26 EUR 2.400.000,000 99,91% 36.369,86 2.434.137,86 0,39%
BANCO BILBAO VIZCAYA ARG 3.125% 15.07.30 EUR 4.900.000,000 100,88% 45.308,22 4.988.452,72 0,79%
BANCO BPM SPA 6% 14.06.28 CALL EUR 2.300.000,000 105,26% 52.553,42 2.473.452,92 0,39%
BANCO SANTANDER SA 3.25% 02.04.29 CALL EUR 4.600.000,000 101,44% 86.832,88 4.753.072,88 0,75%
BANCO SANTANDER SA FRN 29.01.26 EUR 2.500.000,000 100,13% 383,89 2.503.721,39 0,40%
BANQUE INTERNATIONAL LUX FRN 24.05.27 EUR 1.100.000,000 100,55% 6.194,89 1.112.255,89 0,18%
BANQUE STELLANTIS FRANCE 3.5% 19.07.27 CALL EUR 1.100.000,000 101,63% 10.969,86 1.128.894,36 0,18%
BARRY CALLEBAUT SVCS NV 3.75% 19.02.28 CALL EUR 1.800.000,000 101,77% 46.972,60 1.878.913,60 0,30%
BAYER AG 4% 26.08.26 CALL EUR 3.400.000,000 101,21% 24.591,78 3.465.731,78 0,55%
BAYER CAPITAL CORP BV 1.5% 26.06.26 CALL EUR 2.900.000,000 99,51% 15.135,62 2.900.824,12 0,46%
BPCE SA FRN 06.03.26 EUR 2.100.000,000 100,09% 7.630,23 2.109.457,23 0,34%
BUNGE FINANCE EUROPE BV 1% 24.09.28 CALL EUR 500.000,000 95,68% 506,85 478.929,35 0,08%
CA AUTOBANK SPA IE 2.75% 07.07.28 CALL EUR 1.370.000,000 100,30% 11.973,42 1.386.049,17 0,22%
CA AUTOBANK SPA IE FRN 26.01.26 EUR 940.000,000 100,15% 299,23 941.676,33 0,15%
CARREFOUR SA 2.875% 07.05.29 CALL EUR 1.100.000,000 100,23% 15.335,96 1.117.821,96 0,18%
CARREFOUR SA 2.875% 08.12.28 CALL EUR 800.000,000 100,64% 3.339,73 808.439,73 0,13%
COVESTRO AG 4.75% 15.11.28 CALL EUR 2.200.000,000 105,65% 100.205,48 2.424.549,48 0,39%
CREDIT AGRICOLE SA 3.125% 26.01.29 CALL EUR 2.500.000,000 101,11% 59.503,42 2.587.190,92 0,41%
DAIMLER TRUCK INTL 3.125% 23.03.28 EUR 1.400.000,000 101,43% 26.609,59 1.446.608,59 0,23%
DANFOSS FIN | BV 0.125% 28.04.26 CALL EUR 2.700.000,000 99,00% 1.719,86 2.674.665,86 0,42%
DELL BANK INTERNATIONAL 4.5% 18.10.27 CALL EUR 1.800.000,000 103,40% 2.884,93 1.864.093,93 0,30%
DEUT PFANDBRIEFBANK AG 3.25% 01.09.28 EUR 3.120.000,000 100,18% 16.112,88 3.141.838,08 0,50%
DEUTSCHE BANK AG 2.625% 13.08.28 CALL EUR 1.600.000,000 99,97% 9.090,41 1.608.554,41 0,26%
DEUTSCHE LUFTHANSA AG 3% 29.05.26 CALL EUR 5.700.000,000 100,20% 72.616,44 5.784.101,94 0,92%
DEUTSCHE LUFTHANSA AG 3.75% 11.02.28 CALL EUR 2.000.000,000 102,01% 53.835,62 2.094.125,62 0,33%
DZ BANK AG FRN 05.04.26 EUR 700.000,000 100,03% 1.127,78 701.302,78 0,11%
EDP SERVICIOS FIN ESP SA 4.125% 04.04.29 CALL EUR 4.000.000,000 104,38% 94.931,51 4.270.331,51 0,68%
ELECTRICITE DE FRANCE SA 3.75% 05.06.27 CALL EUR 1.400.000,000 102,03% 21.287,67 1.449.637,67 0,23%
ELM BV FOR JULIUS BAER 3.375% 19.06.30 EUR 1.600.000,000 100,48% 19.824,66 1.627.488,66 0,26%
ELM BV FOR JULIUS BAER 3.875% 13.09.29 EUR 1.600.000,000 102,79% 8.153,42 1.652.761,42 0,26%
EUROBANK SA 2.875% 07.07.28 CALL EUR 320.000,000 100,29% 2.923,84 323.856,64 0,05%
FINECOBANK SPA 0.5% 21.10.27 CALL EUR 950.000,000 98,16% 130,14 932.683,39 0,15%
FRESENIUS MEDICAL CARE A 3.125% 08.12.28 CALL EUR 1.330.000,000 101,49% 23.457,19 1.373.254,24 0,22%
FRESENIUS SE & CO KGAA 0.375% 28.09.26 CALL EUR 5.031.000,000 98,28% 1.705,72 4.946.046,75 0,79%
HIGHLAND HOLDINGS SARL 2.875% 19.11.27 CALL EUR 1.680.000,000 100,73% 45.785,75 1.737.999,35 0,28%
HLDNG DINFRA METIERS 4.875% 24.10.29 CALL EUR 1.100.000,000 104,15% 1.028,42 1.146.694,92 0,18%
HSBC CONTINENTAL EUROPE FRN 10.05.26 EUR 3.400.000,000 100,11% 18.535,95 3.422.343,95 0,54%
JAB HOLDINGS BV 1.75% 25.06.26 EUR 1.800.000,000 99,72% 11.046,58 1.805.934,58 0,29%
JEFFERIES GMBH 3.365% 06.02.28 CALL EUR 2.100.000,000 100,36% 51.691,93 2.159.314,93 0,34%
KERING 3.125% 27.11.29 CALL EUR 2.200.000,000 101,14% 29.571,92 2.254.585,92 0,36%
LB SAAR GIROZENTRALE 2.875% 03.05.30 EUR 600.000,000 100,11% -189,04 600.464,96 0,10%
LEASYS SPA 3.375% 25.01.29 CALL EUR 2.250.000,000 101,55% 58.045,38 2.342.999,13 0,37%
LEASYS SPA 4.5% 26.07.26 CALL EUR 2.000.000,000 101,41% 23.917,81 2.052.117,81 0,33%
LEASYS SPA FRN 08.04.26 EUR 5.200.000,000 100,19% 9.222,49 5.219.050,49 0,83%
LEASYS SPA FRN 29.01.27 EUR 2.400.000,000 100,25% 371,20 2.406.263,20 0,38%
LOGICOR FINANCING SARL 1.5% 13.07.26 CALL EUR 1.150.000,000 99,44% 5.198,63 1.148.701,13 0,18%
MEDIOBANCA DI CRED FIN 2.9% 28.09.27 EUR 2.020.000,000 100,31% 5.044,39 2.031.377,09 0,32%
NATIONAL BANK GREECE SA 2.75% 21.07.29 CALL EUR 1.400.000,000 99,90% 10.758,90 1.409.386,90 0,22%
NATWEST MARKETS NV FRN 06.05.26 EUR 2.000.000,000 100,05% 11.438,00 2.012.528,00 0,32%
NEXI SPA 1.625% 30.04.26 CALL EUR 2.940.000,000 99,49% 2.925.035,40 0,46%
NORDDEUTSCHE LANDESBANK 2.75% 02.10.28 CALL EUR 900.000,000 100,18% 2.034,25 903.649,75 0,14%
NORDEA BANK ABP FRN 21.02.29 CALL EUR 1.300.000,000 100,33% 6.881,48 1.311.229,98 0,21%
NOVA LJUBLJANSKA BANK 3.5% 21.01.29 CALL EUR 1.100.000,000 101,12% 29.850,68 1.142.214,68 0,18%
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Instrumentos financeiros
Mercados regulamentados de Estado-Membro
Obrigages diversas
NOVA LJUBLJANSKA BANK 7.125% 27.06.27 CALL EUR 700.000,000 102,44% 17.217,12 734.279,62 0,12%
PUBLICIS GROUPE SA 2.875% 12.06.29 CALL EUR 700.000,000 100,55% 7.774,32 711.603,32 0,11%
RCI BANQUE SA 3.375% 26.07.29 CALL EUR 1.570.000,000 100,87% 14.081,61 1.597.756,31 0,25%
RCI BANQUE SA 3.5% 17.01.28 CALL EUR 3.350.000,000 101,41% 92.193,84 3.489.328,34 0,55%
RCI BANQUE SA 3.75% 04.10.27 CALL EUR 2.900.000,000 101,65% 8.044,52 2.955.836,52 0,47%
RENAULT SA 2.375% 25.05.26 CALL EUR 1.600.000,000 99,89% 16.553,42 1.614.713,42 0,26%
REWE INT FINANCE 2.75% 03.07.28 CALL EUR 1.600.000,000 100,39% 14.465,75 1.620.689,75 0,26%
RTE RESEAU DE TRANSPORT 2.625% 08.07.29 CALL EUR 700.000,000 99,85% 5.789,38 704.732,38 0,11%
SANDOZ FINANCE B.V. 3.25% 12.09.29 CALL EUR 1.100.000,000 101,83% 4.799,32 1.124.901,82 0,18%
SANDOZ FINANCE B.V. 3.97% 17.04.27 CALL EUR 1.100.000,000 102,08% 23.569,84 1.146.477,34 0,18%
SANTAN CONSUMER FINANCE 3.75% 17.01.29 EUR 700.000,000 103,29% 20.640,41 743.691,41 0,12%
SARTORIUS FINANCE BV 4.25% 14.09.26 CALL EUR 4.100.000,000 101,38% 22.437,67 4.178.935,67 0,66%
SERVICIOS FINANCIEROS CA 3.5% 29.09.28 CALL EUR 2.100.000,000 100,83% 6.443,84 2.123.821,34 0,34%
SERVICIOS MEDIO AMBIENTE 1.661% 04.12.26 CALL EUR 1.300.000,000 99,11% 19.581,60 1.308.070,10 0,21%
SIX FINANCE LUXEMBOURG 0% 02.12.25 CALL EUR 1.200.000,000 99,83% 1.197.930,00 0,19%
SNAM SPA FRN 15.04.26 EUR 3.200.000,000 100,09% 3.450,31 3.206.410,31 0,51%
SOCIETE GENERALE 3.375% 14.05.30 CALL EUR 2.200.000,000 101,33% 34.582,19 2.263.798,19 0,36%
SOCIETE GENERALE FRN 19.01.26 EUR 2.600.000,000 100,07% 1.989,29 2.603.809,29 0,41%
SOLVAY SA 3.875% 03.04.28 CALL EUR 2.900.000,000 102,31% 64.961,99 3.031.980,99 0,48%
STELLANTIS NV 3.375% 19.11.28 EUR 3.100.000,000 101,25% 99.178,77 3.238.021,77 0,51%
STORA ENSO OYJ 4% 01.06.26 CALL EUR 2.850.000,000 100,82% 47.473,97 2.920.801,22 0,46%
TOYOTA MOTOR FINANCE BV FRN 21.08.26 EUR 635.000,000 100,17% 3.085,82 639.193,90 0,10%
TOYOTA MOTOR FINANCE BV FRN 30.04.26 EUR 3.400.000,000 100,12% 233,66 3.404.381,66 0,54%
TRATON FINANCE LUX SA 2.875% 26.08.28 CALL EUR 1.300.000,000 100,20% 6.758,22 1.309.325,72 0,21%
TRATON FINANCE LUX SA 4.125% 22.11.25 CALL EUR 1.200.000,000 100,08% 46.516,44 1.247.512,44 0,20%
TRATON FINANCE LUX SA FRN 21.08.26 EUR 4.600.000,000 100,25% 24.803,46 4.636.096,46 0,74%
UNIBAIL-RODAMCO-WESTFLD 3.5% 11.09.29 CALL EUR 2.000.000,000 102,04% 9.589,04 2.050.329,04 0,33%
UNICAJA BANCO SA 3.5% 12.09.29 CALL EUR 500.000,000 102,00% 2.349,32 512.356,82 0,08%
UNICAJA BANCO SA 7.25% 15.11.27 CALL EUR 2.600.000,000 104,76% 180.753,42 2.904.396,42 0,46%
UNICREDIT SPA 3.3% 16.07.29 CALL EUR 2.350.000,000 101,50% 22.733,84 2.408.101,34 0,38%
VOLKSWAGEN BANK GMBH 2.5% 31.07.26 EUR 2.600.000,000 100,08% 16.383,56 2.618.346,56 0,42%
VOLKSWAGEN BANK GMBH 2.75% 19.06.28 EUR 1.100.000,000 99,93% 11.105,48 1.110.368,48 0,18%
VOLKSWAGEN FINANCIAL SER 3.25% 19.05.27 EUR 1.400.000,000 101,00% 20.568,49 1.434.617,49 0,23%
VOLKSWAGEN FINANCIAL SER 3.75% 10.09.26 EUR 1.000.000,000 101,16% 5.239,73 1.016.889,73 0,16%
VOLKSWAGEN INTL FIN NV FRN 27.03.26 EUR 3.300.000,000 100,14% 7.714,67 3.312.466,67 0,53%
VOLKSWAGEN LEASING GMBH 3.625% 11.10.26 EUR 2.600.000,000 101,14% 5.164,38 2.634.726,38 0,42%
VONOVIA SE 1.375% 28.01.26 CALL EUR 2.900.000,000 99,79% 30.152,05 2.924.091,05 0,46%
Sub-Total: 35,41%
Papel comercial (CC11 - CC24 - CC37)

CIE AUTOMOTIVE SA 17.11.25 EUR 5.400.000,000 99,90% 5.394.421,12 0,86%
CIE AUTOMOTIVE SA 29.01.26 EUR 5.700.000,000 99,43% 5.667.321,79 0,90%
EL CORTE INGLES SA 02.12.25 EUR 5.000.000,000 99,82% 4.990.894,00 0,79%
ELECNOR SA 29.01.26 EUR 1.900.000,000 99,45% 1.889.609,77 0,30%
ELECNOR SA 30.12.25 EUR 1.900.000,000 99,64% 1.893.094,07 0,30%
FOMENTO DE CONSTRUCCIONES Y CONTRATAS 17.11.25 EUR 5.600.000,000 99,89% 5.593.955,36 0,89%
MASMOVIL IBERCOM SA 12.03.26 EUR 5.500.000,000 98,96% 5.442.996,15 0,86%
MASMOVIL IBERCOM SA 15.01.25 EUR 6.100.000,000 99,46% 6.066.777,33 0,96%
PROSEGUR CIA DE SEGURIDAD SA 15.04.26 EUR 3.200.000,000 98,97% 3.167.109,90 0,50%
SACYR SA 15.01.26 EUR 1.300.000,000 99,53% 1.293.914,84 0,21%
SACYR SA 27.11.25 EUR 800.000,000 99,84% 798.706,32 0,13%
TECNICAS REUNIDAS SA 27.11.25 EUR 2.300.000,000 99,82% 2.295.879,32 0,36%
TECNICAS REUNIDAS SA 29.12.25 EUR 2.700.000,000 99,58% 2.688.794,96 0,43%
Sub-Total: 7,49%
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UNITED MEXICAN STATES 2.375% 11.02.30 CALL EUR 4.850.000,000 96,30% 82.682,53 4.753.475,03 0,75%
UNITED MEXICAN STATES 3.5% 19.09.29 CALL EUR 2.250.000,000 100,75% 9.136,74 2.276.045,49 0,36%

Sub-Total: 1,12%

Obrigages diversas

AMERICAN HONDA FINANCE 2.85% 27.06.28 EUR 1.680.000,000 100,75% 16.528,44 1.709.069,64 0,27%
AMERICAN HONDA FINANCE 3.3% 21.03.29 EUR 2.900.000,000 101,79% 58.730,96 3.010.785,96 0,48%
AMERICAN HONDA FINANCE FRN 29.04.26 EUR 6.000.000,000 100,12% 821,33 6.008.291,33 0,95%
ANZ NEW ZEALAND INTL/LDN 3.527% 24.01.28 EUR 1.850.000,000 102,37% 50.054,41 1.943.853,16 0,31%
ARION BANKI HF 7.25% 25.05.26 EUR 3.470.000,000 102,58% 109.590,21 3.669.081,51 0,58%
AT&T INC 1.8% 05.09.26 CALL EUR 5.100.000,000 99,65% 14.335,89 5.096.587,89 0,81%
ATHENE GLOBAL FUNDING 2.875% 21.07.28 EUR 2.650.000,000 99,81% 20.873,29 2.665.851,54 0,42%
BANK MILLENNIUM SA 5.308% 25.09.29 CALL EUR 2.050.000,000 105,14% 10.732,34 2.165.999,84 0,34%
BANK MILLENNIUM SA 9.875% 18.09.27 CALL EUR 1.610.000,000 105,98% 18.730,03 1.724.943,63 0,27%
BANK OF NOVA SCOTIA FRN 06.03.29 CALL EUR 1.100.000,000 100,44% 4.579,79 1.109.403,29 0,18%
BARCLAYS PLC 0.577% 09.08.29 CALL EUR 2.100.000,000 94,45% 2.755,37 1.986.173,87 0,32%
BARCLAYS PLC FRN 08.05.28 CALL EUR 950.000,000 100,44% 6.171,20 960.384,45 0,15%
BARCLAYS PLC FRN 14.05.29 CALL EUR 1.400.000,000 101,16% 9.491,30 1.425.724,30 0,23%
BAT INTL FINANCE PLC 3.125% 06.03.29 CALL EUR 2.150.000,000 101,05% 43.994,01 2.216.644,26 0,35%
CESKA SPORITELNA AS 5.737% 08.03.28 CALL EUR 1.300.000,000 103,91% 48.426,57 1.399.191,57 0,22%
CESKA SPORITELNA AS 5.943% 29.06.27 CALL EUR 1.400.000,000 102,01% 28.265,88 1.456.426,88 0,23%
CITIGROUP INC 2.928% 22.10.30 CALL EUR 1.800.000,000 99,94% 1.299,55 1.800.192,55 0,29%
DANSKE BANK A/S FRN 01.10.28 CALL EUR 2.500.000,000 100,10% 5.241,67 2.507.741,67 0,40%
DIGITAL EURO FINCO 2.5% 16.01.26 CALL EUR 1.410.000,000 100,00% 27.813,70 1.437.877,15 0,23%
EQUINIX EU 2 FINANCING C 3.25% 19.05.29 CALL EUR 1.300.000,000 101,03% 19.099,32 1.332.502,32 0,21%
FAIRFAX FINL HLDGS LTD 2.75% 29.03.28 CALL EUR 1.850.000,000 99,86% 30.106,85 1.877.489,10 0,30%
FORD MOTOR CREDIT CO LLC 2.33% 25.11.25 EUR 6.350.000,000 99,99% 137.821,10 6.487.027,35 1,03%
FORD MOTOR CREDIT CO LLC 3.622% 27.07.28 EUR 2.500.000,000 101,02% 23.815,89 2.549.340,89 0,40%
FORD MOTOR CREDIT CO LLC 3.778% 16.09.29 EUR 2.400.000,000 100,53% 11.178,74 2.423.910,74 0,38%
GENERAL MOTORS FINL CO 0.85% 26.02.26 CALL EUR 2.700.000,000 99,56% 15.530,55 2.703.556,05 0,43%
GENERAL MOTORS FINL CO 3.1% 04.08.29 EUR 2.800.000,000 100,72% 20.927,12 2.841.115,12 0,45%
GLENCORE FINANCE EUROPE 1.5% 15.10.26 CALL EUR 2.480.000,000 99,18% 1.630,68 2.461.207,88 0,39%
HALEON UK CAPITAL PLC 2.875% 18.09.28 CALL EUR 2.500.000,000 101,12% 8.467,47 2.536.354,97 0,40%
INFORMA PLC 3% 23.10.27 CALL EUR 1.100.000,000 101,03% 723,29 1.111.998,29 0,18%
JEFFERIES FIN GROUP INC 3.875% 16.04.26 EUR 6.550.000,000 100,40% 137.684,59 6.713.982,84 1,07%
KRAFT HEINZ FOODS CO 3.5% 15.03.29 CALL EUR 1.700.000,000 102,30% 37.493,15 1.776.559,15 0,28%
MACQUARIE BANK LTD 3.202% 17.09.29 EUR 2.000.000,000 101,99% 7.719,89 2.047.569,89 0,33%
MET LIFE GLOB FUNDING | 3.25% 31.03.30 EUR 1.890.000,000 101,67% 36.013,56 1.957.642,71 0,31%
MET LIFE GLOB FUNDING | FRN 17.09.26 EUR 3.000.000,000 99,94% 9.104,33 3.007.379,33 0,48%
MITSUBISHI HC CAP UK PLC 3.616% 02.08.27 EUR 1.550.000,000 101,93% 13.820,05 1.593.696,30 0,25%
MITSUBISHI HC CAP UK PLC 3.733% 02.02.27 CALL EUR 2.900.000,000 101,40% 80.377,12 3.020.890,12 0,48%
NATIONAL GRID NA INC 3.247% 25.11.29 CALL EUR 2.800.000,000 101,55% 84.688,88 2.928.088,88 0,47%
NATWEST MARKETS PLC 2.75% 04.11.27 EUR 2.200.000,000 100,72% 59.836,99 2.275.720,99 0,36%
NATWEST MARKETS PLC FRN 25.09.26 EUR 2.700.000,000 100,15% 6.604,20 2.710.654,20 0,43%
NIDEC CORP 0.046% 30.03.26 CALL EUR 1.200.000,000 95,75% 325,15 1.149.325,15 0,18%
NISSAN MOTOR CO 2.652% 17.03.26 CALL EUR 5.750.000,000 99,85% 95.254,03 5.836.801,53 0,93%
NOMURA HOLDINGS INC 3.459% 28.05.30 EUR 2.900.000,000 101,67% 43.147,47 2.991.461,47 0,48%
NTT FINANCE CORP 0.082% 13.12.25 CALL EUR 3.429.000,000 99,76% 2.480,53 3.423.388,09 0,54%
ORSTED A/S 3.625% 01.03.26 CALL EUR 5.700.000,000 100,30% 138.127,40 5.855.341,40 0,93%
PANDORA A/S 3.875% 31.05.30 CALL EUR 2.600.000,000 103,13% 42.232,19 2.723.651,19 0,43%
PHILIP MORRIS INTL INC 2.75% 06.06.29 CALL EUR 1.010.000,000 100,01% 11.186,10 1.021.332,55 0,16%
PHILIP MORRIS INTL INC 2.875% 14.05.29 EUR 2.420.000,000 100,50% 32.404,79 2.464.444,29 0,39%
PKO BANK POLSKI SA 3.375% 16.06.28 CALL EUR 1.100.000,000 101,10% 13.934,59 1.126.018,09 0,18%
PKO BANK POLSKI SA 3.875% 12.09.27 CALL EUR 2.300.000,000 100,94% 11.964,73 2.333.699,73 0,37%
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CARTEIRA DETALHADA

Carteira em 2025.10.31

Quant./

Designacéo Moeda Cotagao Juros Corridos Valor Global %
Mont. Nom.
Instrumentos financeiros
Mercados regulamentados de paises terceiros
Obrigages diversas
PROLOGIS EURO FINANCE 1.875% 05.01.29 CALL EUR 1.450.000,000 97,69% 22.271,40 1.438.841,65 0,23%
ROLLS-ROYCE PLC 4.625% 16.02.26 CALL EUR 1.410.000,000 100,07% 13.404,79 1.424.448,19 0,23%
ROYAL BANK OF CANADA FRN 02.07.28 CALL EUR 880.000,000 100,23% 1.865,80 883.894,20 0,14%
ROYAL BANK OF CANADA FRN 13.06.29 CALL EUR 1.800.000,000 100,48% 6.426,20 1.815.039,20 0,29%
SIRIUS REAL ESTATE LTD 1.125% 22.06.26 CALL EUR 2.200.000,000 99,09% 8.882,88 2.188.774,88 0,35%
SOFTBANK GROUP CORP 2.875% 06.01.27 CALL EUR 5.600.000,000 99,81% 50.983,33 5.640.483,33 0,90%
SOFTBANK GROUP CORP 5% 15.04.28 CALL EUR 1.200.000,000 102,75% 2.500,00 1.235.500,00 0,20%
SYDBANK A/S 3% 11.12.29 CALL EUR 970.000,000 100,55% 3.986,30 979.335,85 0,16%
TDC NET AS 5.056% 31.05.28 CALL EUR 1.300.000,000 104,68% 27.551,74 1.388.450,24 0,22%
TDC NET AS 5.186% 02.08.29 CALL EUR 1.500.000,000 105,67% 19.181,10 1.604.201,10 0,25%
TELEFONAKTIEBOLAGET LM E 5.375% 29.05.28 CALL EUR 2.650.000,000 106,19% 60.487,16 2.874.548,66 0,46%
TESCO CORP TREASURY SERV 0.875% 29.05.26 CALL EUR 5.850.000,000 99,24% 21.737,16 5.827.218,66 0,93%
TITANIUM RUTH HOLDCO LTD 0.95% 02.06.26 CALL EUR 2.900.000,000 99,07% 11.397,40 2.884.369,40 0,46%
UBS AG LONDON FRN 12.04.26 EUR 2.800.000,000 100,08% 3.325,00 2.805.453,00 0,45%
UBS GROUP AG FRN 12.05.29 CALL EUR 4.200.000,000 101,03% 27.990,67 4.271.397,67 0,68%
VOLVO TREASURY AB FRN 22.05.26 EUR 4.500.000,000 100,11% 21.122,50 4.526.162,50 0,72%
WELLS FARGO & COMPANY 2.766% 23.07.29 CALL EUR 1.100.000,000 100,30% 8.335,89 1.111.679,89 0,18%
WESTPAC SEC NZ/LONDON 1.099% 24.03.26 EUR 3.100.000,000 99,58% 20.628,08 3.107.747,58 0,49%
Sub-Total: 27,57%
Liquidez
Mercados regulamentados nacionais
Depdsitos a ordem
CC (EUR) en BANCO BPI EUR 5.675,79 0,00%
CC (EUR) en CECABANK EUR 8.375.410,43 1,33%
Sub-Total: 1,33%

Outros valores a regularizar
Valores Ativos EUR 10.562.174,62 1,68%
Valores Passivos EUR -18.353.970,12 -2,92%

Valor liquido global do fundo: 629.622.994,86

Valor liquido global BPI DEFENSIVO CLASE M: 89.840.629,99

Valor liquido global BPI DEFENSIVO CLASE R: 539.782.364,87

Numero de Unidades de Participagdo em Circulacéo: 84.771.615,37

NUmero de Unidades de Participacédo em Circulagdo BPI DEFENSIVO CLASE M: 16.571.147,40

NUmero de Unidades de Participacédo em Circulagdo BPI DEFENSIVO CLASE R: 68.200.467,97
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