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Gestão de Riscos Financeiros - 8ST
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Swap de Taxa de Juro - Permuta - 0peraço 080V 3186.002

(Un; Euros)
Capital Utilizaçüo / Pagamentos foro / Amortização Carris BST Fluxo Taxa FixeDatas Dívida Capital Taxa Dias Valor Taxa Dias Vaio, Financeiro 3,93%

(*)

15-09-2006 90.000.000,00
15-12-2006 90.000.000,00 1,8350% 417.462,50 -417.462,5015-03-2007 90.000.000,00 1,8350% 412.875,00 3,5340% 1.599.135,00 1.186.260,00 •1.778.325,0(15-06-2007 90.000.000,00 1,8350% 422.050,00 -422.050,0017-09-2007 90.000.000,00 1,8350% 431.225,00 4,0010% 1.860.455,03 1.429.240,00 -1.827.450,0C17-12-2007 90.000.00,00 1,8350% 417.462,50 -417.462,5017-03-2008 90,000,000,00 1,8350% 417.462,50 4,7550% 2,163.52500 1.746,062,50 -1,788.150,0C1606-2000 90.000.000,00 1,3350% 417.362,50 -417.462,5015-09-2008 50.000.000,03 1,8350% 417.462,50 4,5940% 2.090.270,00 1.672.807,50 4.788.150,0015-12-2008 90.000.000,00 1,8350% 417.462,50 -417.462,5016-03-2009 90.000.000,00 3.333.333,33 1,8350% 417.462,50 5,1790% 2.356.415,00 1.938.982,50 ‘1.788.150,0015-06-2009 86.666,666,6] 2,8350% 402.000,93 -402.000,9315-09-2009 86 666,666,67 3.333.333,33 1,8350% 406.418,52 1,7900% 188.594,44 382.175,92 ‘1.731.383,3315-12-2009 83.333.333,33 1,8350% 386.539,35 -386.539,3515-03-2010 83.333,333,33 3,333,333,33 1,8350% 382.291,67 2,0400% 435,740,74 53.449,07 -1,645.591,2215-06-2010 80.000.000,00 1,8350% 375.155,56 -375.155,5615-09-2010 80.000.000,00 5.000.000,00 1,9750% 403.777,78 0,9570% 391.305,67 -12,471,11 -1.606.933,3315-12-2010 75.000 000,00 1,9750% 374.427,00 -374.427.0815-03-2011 75.000.000,00 5.030.000,03 1,9750% 370.312,50 2,1380% 429.120,83 58.808,33 -1.481.937,501505-2011 70.000.000,00 1,9750% 353,305,56 ‘353.305,5615’09-2011 70.000.000,00 5.000.000,00 3,0530% 546.147,78 1,4890% 532,731,21 -13.416,67 -1.406066,6715-12-2011 65.000.0-00,00 1,8350% 301.500,69 -301.500,6915-03-2012 65.000,000,00 5.000.000,00 36210% 595,936,25 2,7240% 566.525,56 ‘29,410,69 -1.291.441,6715.06-2012 60.000.000,00 5,4690% 991.913,34 -991.913,3417-09-2012 60,000.000,00 5.000.000,00 9,5770% 1.500.396,6] 1,1830% 366.730,00 -1.133.665,67 1,218,300,0C17-12-2012 55.000,000,00 23,6195% 1.893.488,82 -1.893,488,8215-03-2013 55.000.000,00 5.000.000,00 17,1335% 88 2.303,503,89 0,4930% 179 134.821,81 -2.168.682,08 -1,074.745,8317-06-2013 50.000.000,00 20,2940% 94 2.649.494,44 -2.649.494,4416-09-2013 50,000.000,00 5.000.000,00 20,2940% 91 2.564 936,11 0,4930% 185 126.673,61 -2.438.262,50 -1.009.791,67

Total 10.989334,41 13.842.084,77 -7.147.849,67 -71.437.422,22



Gestão de Riscos Financeiros - BST
Permuta de Taxa de Juro - Operação DROV 1441721

(Un: Euros)Capital UtiIlzaçio / Pagamentos
em / Amortização Carris 8ST Fluxo Taxa FixaDatas Dívida Capital Taxa Dias Valor Taxa Dias Valor Financeiro 4,72%

(•)

27-03-2007 100.000.000,30
27-05-2007 l00.000.000,0O 2,7200% 695,111,11 •695,11l,1l2739-2007 100.030.000,00 2,7200% 695.111,11 4,014% 2.051.630,00 1.356.488,89 -2.412.444,4427-12-2007 100,000.000,00 2,7200% 687.555,56 -687.555,5627-33-2006 100.000.003,00 2.7200% 637.555,56 4,746% 2.399.366,67 1.711.811,11 -2.386.222,2227-06-2008 100.000.000,00 3,150031 835,000,00 -805.000,0029-09-2008 100,000,000,00 3,1530% 822.500,00 4,705% 2.430.916,67 1.608.416,67 -2.438.6666729-12-2008 100.000.003,00 3,1500% 796.250,00 -796.250,0027-03-2009 100,000.000,00 3,1500% 770.000,00 5,296% 2.633.288,89 1.863.283,89 -2.346.888,8929-06-2009 100.000.000,00 2,9503% 770.277,78 -770.277,782809-2009 100.000.003,00 2,9500% 745.694,44 1,705% 876,180,56 130,486,12 -2.425.5S5,5r28-12-2009 100,000.000,00 2,9500% 745,694,44 -745.694,4429.03-2010 100.003.000,00 2,9500% 745.694,44 1,021% 516.172,22 -229,522,22 -2.386.222,2228-06-2010 100.030.003,00 2,9500% 745.694,44 -745.694,4427-09-2010 103,000.000,00 2,9503% 745,654,44 0,946% 478.755,56 -267.433,88 ‘2.385.222,2227-12-2010 100.000.000,00 2,9500%- 743.634,44 -745.694,4428 03-2011 100.030,003,00 2,9500% 745.694,44 1,136% 574 311,11 -171.383,33 -2.386.222,2227-06-2011 100.000.000,00 2,9500% 745,694,44 -745.694,4427-09-2011 100.000,000,00 2,9500% 753.888,89 1,506% 765.550,00 11.661,11 •2.399.333,3327-12-2011 100,000,003,00 2,9303% 745,694,44 -745.694,4427-03-2012 100.030.000,00 2,950011 743.594,44 1,735% 877.138,89 131.444,45 -2,386,222,2227-06-2012 100.003,000,03 2,9500% 753.888,89 -753.888,8927.39-2012 100.000.003,00 12.500.000,00 2,9503% 753,888,89 1,112% 568.355,56 -185.533,33 -2.412.444,4427-12-2012 87.500.030,00 2,9503% 652.482,64 -652.482,6427-03-2013 87.500.000,00 12.500.000,0-3 2,9500% 90 615.312,50 0,448% 281 197.089,89 -448.223.61 -2.076,472,2227-06-2013 75.000.000,00 2,9500% 92 565.416,67 -565.416,6727-09-2013 75,000.030,00 12.500.000,00 2,9500% 92 565.416,67 0,336% 184 128.800,00 -436.616,67 -1.809.333,33

Total 18.876,600,67 14,497.025,02 -4.379,575,65 -3O.Z52.249,9
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