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06 NOVEMBER 2001

PLEASE NOTE THE FOLLOWING VOLATILITY SKEW CHANGES WITH EFFECT FROM TUESDAY, 06 NOVEMBER 2001 FOR SETTLEMENT ON WEDNESDAY, 07 NOVEMBER 2001.

CONTRACT:

DEC01 ALSI
LOWEST STRIKE:
7300
VOL: 
32.50
STRIKE
:

7600
VOL: 
30.45
STRIKE
:

7800
VOL: 
29.20

STRIKE
:

8100
VOL: 
27.60

STRIKE
:

8300
VOL: 
26.65
STRIKE
:

8500
VOL: 
25.95
STRIKE
:

8800
VOL: 
25.20

STRIKE
:

9000
VOL: 
24.82
HIGHEST STRIKE:
9300
VOL: 
24.40

FUTURE PRICE:
8263
BASE VOLATILITY:
26.25

MAX VOLATILITY:
42.00
MIN VOLATILITY:
10.00

CONTRACT:

MAR02 ALSI
LOWEST STRIKE:
7400
VOL: 
30.39
STRIKE
:

7700
VOL: 
29.27
STRIKE
:

7900
VOL: 
28.57

STRIKE
:

8200
VOL: 
27.59

STRIKE
:

8400
VOL: 
27.00
STRIKE
:

9000
VOL: 
25.72
STRIKE
:

9900
VOL: 
24.12

STRIKE
:

10500
VOL: 
23.36 

HIGHEST STRIKE:
11400
VOL: 
22.64

FUTURE PRICE:
8379

BASE VOLATILITY:
26.50

MAX VOLATILITY:
38.00
MIN VOLATILITY:
10.00

06 NOVEMBER 2001 (Continued)

CONTRACT:

MAR03 ALSI
LOWEST STRIKE:
6900
VOL: 
30.06
STRIKE
:

7500
VOL: 
28.56
STRIKE
:

7900
VOL: 
27.70

STRIKE
:

8500
VOL: 
26.53

STRIKE
:

8900
VOL: 
25.90
STRIKE
:

9900
VOL: 
24.64
STRIKE
:

11400
VOL: 
23.20

STRIKE
:

12400
VOL: 
22.45
HIGHEST STRIKE:
13900
VOL: 
21.64

FUTURE PRICE:
8885

BASE VOLATILITY:
25.10

MAX VOLATILITY:
35.00
MIN VOLATILITY:
10.00

CONTRACT:

MAR04 ALSI
TO REMAIN UNCHANGED AS AT 08 OCTOBER 2001

THANK YOU.
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