NYSE Liffe

MILLENNIUM BCP - MBC PORTUGAL TELECOM - PTS
Calendar Spread Calendar Spread
1st serial | 2nd serial Lst 2nd Lst
quaterly 1st and 2nd 1st serial contract serial | quaterly 1st and 2nd
contract | contract
contract | calendar month month contract | contract | calendar month
month month
month month month
Maximum Maximum
bid/offer 100bp 100bp 110 bp 130 bp bid/offer 35 bp 35 bp 110 bp 63 bp
spread spread
Minimum 50 50 10 200 Minimurm lot 50 50 10 100
lot size size
Banco Espirito Santo - ESS ZON MULTIMEDIA - PTA
Calendar Spread Calendar Spread
1st serial | 2nd serial Lst 2nd Lst
quaterly 1st and 2nd 1st serial contract serial | quaterly 1st and 2nd
contract | contract
contract | calendar month month contract | contract | calendar month
month month
month month month
Maximum Maximum
bid/offer 75 bp 75 bp 150 bp 71 bp bid/offer 75 bp 75 bp 150 bp 158 bp
spread spread
Minimum 30 30 5 50 Minimurm lot 20 20 5 30
lot size size
BANCO BPI - BBP REDES ENERGETICAS NACIONAIS - RNA
Calendar Spread Calendar Spread
1st serial | 2nd serial Lst 2nd Lst
quaterly 1st and 2nd 1st serial contract serial | quaterly 1st and 2nd
contract | contract
contract | calendar month month contract | contract | calendar month
month month
month month month
Maximum Maximum
bid/offer 100 bp 100 bp 150 bp 54 bp bid/offer 75 bp 75 bp 150 bp 280 bp
spread spread
Minimum Minimum lot
. 50 50 50 400 . 30 30 30 50
lot size size
BRISA AUTOESTRADAS DE PORTUGAL - BRS SONAE - SNA
Calendar Spread Calendar Spread
1st serial | 2nd serial Lst 2nd Lst
quaterly 1st and 2nd 1st serial contract serial | quaterly 1st and 2nd
contract | contract
contract | calendar month month contract | contract | calendar month
month month
month month month
Maximum Maximum
bid/offer 35 bp 35 bp 110 bp 59 bp bid/offer 100bp 100bp 110 bp 144 bp
spread spread
Minimum 50 50 10 100 Minimurm lot 50 50 20 300
lot size size
ENERGIAS DE PORTUGAL - EPM SONAECOM - SNC
Calendar Spread Calendar Spread
1st serial | 2nd serial Lst 2nd Lst
quaterly 1st and 2nd 1st serial contract serial | quaterly 1st and 2nd
contract | contract
contract | calendar month month contract | contract | calendar month
month month
month month month
Maximum Maximum
bid/offer 35 bp 35 bp 110 bp 84 bp bid/offer 100 bp 100 bp | 150 bp 209 bp
spread spread
Minimunm 50 50 10 200 Minimurm lot 10 10 5 10
lot size size
EDP Renovaveis - EDR Jer6nimo Martins - IMT
Calendar Spread Calendar Spread
1st serial | 2nd serial Lst 2nd Lst
quarterly 1st and 2nd 1st serial contract serial | quaterly 1st and 2nd
contract | contract
contract | calendar month month contract | contract | calendar month
month month
month month month
Maximum Maximum
bid/offer 75 bp 75 bp 150 bp 150 bp bid/offer 100 bp 100 bp | 150 bp 54 bp
spread spread
Minimum Minimum lot
; 20 20 5 30 . 30 30 100 400
lot size size
GALP ENERGIA - GAL
Calendar Spread
. . 1st
1st serial | 2nd serial
quaterly 1st and 2nd
contract | contract
contract | calendar month
month month
month
Maximum
bid/offer 90 bp 90 bp 150 bp 71 bp
spread
Minimunm 30 30 5 50
lot size




