|Tabela MR1 - Trimestral Jun-20

Modelo - Fixo

Fatores de Riscos

RWAMPAD

1 |Taxas de juros 1,103,258,338.90
1a Taxas de juros prefixada denominadas em Real (RWAJUR1) 448,459,278.03
1b Taxas dos cupons de moeda estrangeira (RWAJUR2) 654,799,060.88
1c Taxas dos cupons de indices de pre¢co (RWAJUR3) 0.00
1d Taxas dos cupons de taxas de juros (RWAJUR4) 0.00
2 |Precos de acdes (RWAACS) 0.00
3 |Taxas de cambio (RWACAM) 9,230,086.63
4 |Precos de mercadorias (commodities) (RWACOM) 0.00
9 |Total 1,112,488,425.53




