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08 OCTOBER 2001

THE UPDATED VOL SKEWS ARE AS FOLLOWS:

CONTRACT:

DEC01 ALSI
LOWEST STRIKE:
7200
VOL:
39.76 

STRIKE:

7500
VOL:
38.14
STRIKE:

7700
VOL:
37.16

STRIKE:

8000
VOL:
35.83

STRIKE:

8200
VOL:
35.00
STRIKE:

8400
VOL:
34.24
STRIKE:

8700
VOL:
33.22

STRIKE:

8900
VOL:
32.62
HIGHEST STRIKE:
9200
VOL:
31.80

FUTURE PRICE:
8135
BASE VOLATILITY:
35.00

MAX VOLATILITY:
42.00
MIN VOLATILITY:
10.00

CONTRACT:

MAR02 ALSI
LOWEST STRIKE:
7300
VOL:
35.49
STRIKE:

7600
VOL:
34.35
STRIKE:

7800
VOL:
33.68

STRIKE:

8100
VOL:
32.79

STRIKE:

8300
VOL:
32.25
STRIKE:

8900
VOL:
30.90
STRIKE:

9800
VOL:
29.25

STRIKE:

10400
VOL:
28.43 

HIGHEST STRIKE:
11300
VOL:
27.50

FUTURE PRICE:
8248

BASE VOLATILITY:
32.50
MAX VOLATILITY:
38.00
MIN VOLATILITY:
10.00

08 OCTOBER 2001 (Continued)

CONTRACT:

MAR03 ALSI
LOWEST STRIKE:
6800
VOL:
32.18
STRIKE:

7400
VOL:
30.81
STRIKE:

7800
VOL:
29.95

STRIKE:

8400
VOL:
28.74

STRIKE:

8800
VOL:
28.00
STRIKE:

9800
VOL:
26.45
STRIKE:

11300
VOL:
24.65

STRIKE:

12300
VOL:
23.70
HIGHEST STRIKE:
13800
VOL:
22.75

FUTURE PRICE:
8725

BASE VOLATILITY:
28.03
MAX VOLATILITY:
35.00
MIN VOLATILITY:
10.00

CONTRACT:

MAR04 ALSI
LOWEST STRIKE:
7500
VOL:
28.95
STRIKE:

8000
VOL:
28.37
STRIKE:

8500
VOL:
27.78

STRIKE:

9000
VOL:
27.15

STRIKE:

9200
VOL:
26.90
STRIKE:

9500
VOL:
26.65
STRIKE:

10500
VOL:
25.76

STRIKE:

11500
VOL:
24.91
HIGHEST STRIKE:
13000
VOL:
23.61

FUTURE PRICE:
9260

BASE VOLATILITY:
26.90
MAX VOLATILITY:
33.00
MIN VOLATILITY:
20.00

THANK YOU.
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