|Tabe|a MR1 - Trimestral Mar-20

Modelo - Fixo

Fatores de Riscos

RWAMPAD

1 [Taxas de juros 747,568,701.75
la Taxas de juros prefixada denominadas em Real (RWAJUR1) 218,038,403.25
1b Taxas dos cupons de moeda estrangeira (RWAJUR2) 529,530,298.50
1c Taxas dos cupons de indices de pregco (RWAJUR3) 0.00
1d Taxas dos cupons de taxas de juros (RWAJUR4) 0.00
2 |Pregos de agbes (RWAACS) 0.00
3 |Taxas de cambio (RWACAM) 23,430,299.64
4 |Pregos de mercadorias (commodities) (RWACOM) 0.00
9 |Total

770,999,001.39




