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This publication discusses exchange-traded options issued by The Options Clearing
Corporation. No statement in this publication is to be construed as a recommendation to
purchase or sell a security, or to provide investment advice. Options involve risk and are
not suitable for all investors. Prior to buying or selling options, you must read the options
disclosure document, Characteristics and Risks of Standardized Options, which can be
obtained from your broker, from any exchange on which options are traded or by calling 
1-800-566-9642. A prospectus is also available without charge from The Options Clearing
Corporation, 440 S. LaSalle, Suite 2400, Chicago, IL 60605, or from any exchange on
which options are traded.
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SQC/SHLM A. Schulman, Inc.  P 3 13500
AGE A.G. Edwards, Inc. C 2 31500
ALO A.L. Pharma, Inc. X 3 13500
AOS A.O. Smith Corp. P 3 13500
AIR AAR Corp. X 1 13500
QVI/AATT Aavid Thermal Technologies Inc. A 3 22500
AZQ/ABDR Abacus Direct Corp. X 3 22500
ABT Abbott Laboratories A,C,X,P 2 75000
ANF Abercrombie & Fitch Co. A,C,P 2 120000
ABY Abitibi-Consolidated, Inc. C 1 22500
QZB/ABTE Able Telecom Holding Corp. C,P 3 31500
AAN ABN AMRO Holdings N.V. A,C 1 13500
AUB/BOUT About.com, Inc. A,C,X 2 31500
UBV/ABOV AboveNet Comm., Inc. A,C,X,P 2 75000
KKQ/AKLM Acclaim Entertainment, Inc. C 1 75000
ACL ACE Limited P 2 31500
ART ACNielsen Corporation A 2 22500
QTE/ANET ACT Networks, Inc. C 1 22500
LQA/ACTL Actel Corporation X,P 3 13500
QNC/ACTN Action Performance Co., Inc. C 1 31500
AQV/ATVI Activision, Inc. C 2 22500
UHQ/ACTU Actuate Corporation A 2 31500
AUC/IATV ACTV, Inc. C,X,P 2 60000
ACN Acuson Corporation P 1 13500
ACX ACX Technologies, Inc. A 2 13500
UQA/ACXM Acxiom Corporation A 2 31500
QAB/ADAC ADAC Laboratories A 2 31500
APQ/ADPT Adaptec, Inc. A,C,P 1 75000
CQI/ADAP Adaptive Broadband Corp. A 1 13500
TLQ/ADCT ADC Telecommunications, Inc. C,P 2 75000
QDE/ADEX ADE Corporation A 3 22500
QPI/ABIZ Adelphia Business Solutions, Inc. C 1 22500
ADU/ADLAC Adelphia Communications Corp. A,C,X 1 22500
DQT/ADTK Adept Technology, Inc. X 3 13500
ASF Administaff Inc. C 1 13500
AEQ/ADBE Adobe Systems, Inc. A,C,P 1 75000
RKY Adolph Coors Company (Cl. B) P 1 13500
RQA/ADTN Adtran, Inc. A,X,P 2 22500
QVD/ADVP Advance Paradigm, Inc. A,P 3 13500
ADG Advanced Communications Group, Inc. C,P 1 13500
QXG/ADIC Advanced Digital Inform. Corp. A 3 13500
OEQ/AEIS Advanced Energy Industries C 1 13500
AQF/AFCI Advanced Fibre Comm., Inc. A,C 3 75000
LQY/ADLT Advanced Lighting Tech., Inc. X 3 13500
AMD Advanced Micro Devices, Inc. A,C,X,P 1 75000
QAP/APOS Advanced Polymer Sys., Inc. P 3 13500
AOQ/ARTT Advanced Radio Tel. Corp. A,P 2 31500
AVQ/ADVNA ADVANTA Corp. (Cl. A) A,C 1 13500
ABQ/ADVNB ADVANTA Corp. (Cl. B) A 1 22500
AIU/ALSI Advantage Learning Systems, Inc. C,P 1 22500
UIV/ADVS Advent Software, Inc. A,X,P 2 13500
AD ADVO, Inc. A 2 13500
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AEG Aegon N.V. C,X 1 31500
IQA/AERL Aerial Communications, Inc. C 3 22500
ARX Aeroflex Incorporated P 3 13500
AES AES Corporation C,P 2 60000
AET Aetna, Inc. A,C 1 60000
ACS Affiliated Computer Svcs, Inc. P 1 22500
FIQ/AFFX Affymetrix, Inc. X 2 22500
AFL AFLAC, Inc. A 2 75000
AQK/ATAC Aftermarket Technology Corp. X 2 13500
AG AGCO Corporation P 2 31500
A Agilent Technologies, Inc. A,C,X 2 75000
ATG AGL Resources, Inc. P 3 22500
AEM Agnico-Eagle Mines, Ltd. A,C,P 2 13500
QXQ/ABTX AgriBioTech, Inc. C 1 75000
AGX Agribrands International, Inc. C 3 13500
AGU Agrium, Inc. C 1 31500
XPQ/AEIC Air Express Intl Corporation P 2 22500
APD Air Products & Chemicals, Inc. X 3 60000
ABF Airborne Freight X 2 60000
ARG Airgas, Inc. X 1 22500
VJQ/AAIR AirTran Holdings, Inc. A,C 3 31500
AKS AK Steel Holding Corporation C 3 22500
KQK/AKSY Aksys, Ltd.  P 1 13500
OUQ/AKZOY Akzo Nobel N.V. A,C,P 1 22500
ALK Alaska Air Group, Inc. A 1 31500
ALB Albemarle Corporation P 3 13500
ACV Alberto-Culver Co. (Cl. B) A 1 13500
ABS Albertsons, Inc. C,X 3 75000
AL Alcan Aluminum Limited A 3 60000
ALA Alcatel C 3 75000
AA Alcoa, Inc. A,C 1 150000
XQD/ALEX Alexander & Baldwin, Inc. A,X 3 22500
XQN/ALXN Alexion Pharmaceuticals, Inc. X 2 13500
GQL/ALGO Algos Pharmaceutical Corp. A 1 13500
QAL/ALKS Alkermes, Inc.  P 2 22500
AYE Allegheny Energy, Inc. P 3 31500
ATI Allegheny Technologies Incorporated C 1 22500
QGX/ALGX Allegiance Telecom, Inc. C,X 3 31500
ALN Allen Telecom, Inc. (The) A 3 13500
AGN Allergan, Inc. X 1 31500
AC Alliance Capital Mgmt., L.P. C 1 22500
QAS/ALSC Alliance Semiconductor Corp. A,C 1 31500
ATK Alliant Techsystems, Inc. X 2 13500
CQL/ALLC Allied Capital Corp. A 2 22500
AW Allied Waste Industries, Inc. A,C 3 75000
AFC Allmerica Financial Corp. A 2 22500
ALL Allstate Corporation (The) A,C,P 1 75000
AT ALLTEL Corporation P 1 75000
GAQ/AHAA Alpha Industries X 2 31500
AGI Alpine Group, Inc. X 2 13500
LTQ/ALTR Altera Corporation A,C,P 3 150000
ALI Alterra Healthcare A,C 2 22500
AZA ALZA Corporation C,P 1 75000
ZQN/AMZN Amazon.com, Inc. A,C,X,P 1 450000
AMB AMB Property Corporation P 2 22500
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ABK Ambac Financial Group, Inc. P 2 22500
AEN AMC Entertainment, Inc. A 3 13500
FNQ/AMFI Amcore Financial, Inc. X 2 13500
DOX Amdocs Ltd. C,P 1 22500
AHC Amerada Hess Corp. X 2 31500
AEE Ameren Corporation X 3 31500
AOL America Online, Inc. A,C,X,P 1 200000
AWA America West Holdings (Cl. B) A,C 1 31500
DQS/ACAS American Capital Strag. Ltd. C 2 13500
AQU/AEOS American Eagle Outfitters Inc. C, X 2 63500
AEP American Electric Power Co., Inc. C 2 31500
AXP American Express Company A,C,P 1 75000
AFG American Financial Group, Inc. X 3 13500
FQD/AFWY American Freightways Corp. A,X 1 22500
AGC American General Corporation C 1 60000
AM American Greetings Corp. P 1 31500
AHE American Health Properties, Inc. X 1 13500
AHP American Home Products Corp. A,C,P 1 75000
HQF/HSTR American Homestar Corp. P 1 13500
AIG American Intl Group, Inc. C,P 2 75000
PLB American Italian Pasta Co. A 3 13500
YAQ/AMSY American Mgmt. Systems, Inc. C 1 22500
KQF/SKYC American Mobile Satellite Corp. P 3 22500
PWQ/APCC American Power Conversion Corp. C 3 75000
ASD American Standard Companies C 1 31500
QAY/AMSC American Superconductor Corp. A,X 1 13500
AMT American Tower Corp. (Cl. A) C 1 31500
AWK American Water Works, Inc. X 2 13500
AQX/AXTI American Xtal Technology, Inc. C 1 22500
ACF AmeriCredit Corporation C 2 31500
AQE/PATH AmeriPath, Inc. A 3 13500
AAS AmeriSource Health Corp. (Cl. A) A,C 2 22500
AIT Ameritech Corporation C,P 1 75000
TQA/AMTD Ameritrade Holding Corp. A,C,P 2 75000
QAF/AMES Ames Department Stores A,C 1 31500
AME Ametek, Inc. X 1 13500
PIN AMF Bowling, Inc. X 1 22500
AFM AMFM, Inc. A,C,P 1 75000
AMQ/AMGN Amgen, Inc. A,C,X,P 1 150000
QEL/AMKR AMKOR Technology, Inc. A,C,X 3 75000
AMR AMR Corporation A,C 2 75000
UKQ/AMMB AMRESCO, Inc. C 3 75000
ASO AmSouth Bancorporation A,C,X,P 3 60000
AAP Amway Asia Pacific Ltd. A 2 13500
APC Anadarko Petroleum Corp. C 2 60000
DQA/ANAD Anadigics, Inc. A,C 1 22500
ADI Analog Devices, Inc. A,C,X 3 75000
AQJ/ANLY Analysts International Corp. P 1 13500
QLT/SLOT Anchor Gaming A,C 1 13500
CUA/ANCR Ancor Communications, Inc. A,C,P 2 60000
AND Andrea Electronics Corp. A,C 2 22500
AQN/ANDW Andrew Corporation C 1 75000
QAX/ADRX Andrx Corporation A 3 22500
NQB/NSTA Anesta Corporation X 1 22500
AU AngloGold Limited A,C,P 1 13500
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BUD Anheuser-Busch, Inc. X,P 3 75000
NIQ/ANIC Anicom, Inc. X 3 22500
AKQ/ANIK Anika Therapeutics, Inc. P 2 13500
AXE Anixter International, Inc. C 1 22500
ANN Ann Taylor Stores, Inc. C,P 3 31500
QRA/ANSR Answerthink Consulting Group, Inc. A,C 1 4500
AQC/ANTC Antec Corporation C 2 31500
AHR Anthracite Capital, Inc. X 2 22500
AOC AON Corporation P 1 60000
APA Apache Corporation C 1 31500
AIV Apartment Inv. & Mgmt. Co. A 3 22500
PXQ/APEX Apex PC Solutions, Inc. A,C,P 3 31500
HQY/APHT Aphton Corporation P 3 13500
EQG/APOG Apogee Enterprises, Inc. P 2 22500
OAQ/APOL Apollo Group, Inc. C 2 75000
AAQ/AAPL Apple Computer, Inc. A,C,X,P 1 75000
AQB/APPB Applebees International, Inc. C 2 31500
PPQ/AETC Applied Extrusion Tech., Inc. P 3 13500
QDX/AGTX Applied Graphics Technologies Inc. A 3 31500
APZ Applied Industrial Technologies P 1 13500
APM Applied Magnetics Corporation C,P 1 31500
ANQ/AMAT Applied Materials, Inc.   A,C,X,P 1 75000
QLL/AMCC Applied Micro Circuits Corp. C,P 2 63000
APW Applied Power, Inc. A,C 1 22500
AUT/ASTX Applied Science & Technology, Inc. C,P 1 13500
QAT/AVTC Applied Voice Technology, Inc. A 2 22500
AUL/APLX Applix, Inc. C 1 75000
UAP/APNT AppNet, Inc. A,C 1 31500
AHG Apria Healthcare Group, Inc. A,C 3 31500
ATR ApTar Group, Inc. A 1 13500
ARA Aracruz Cellulose S.A. ADR C 2 22500
QRQ/ARDM Aradigm Corporation X 1 13500
AAC Arcadia Financial, Ltd. A 1 22500
ADM Archer-Daniels-Midland X,P 3 75000
AQO/ACAT Arctic Cat, Inc. X 1 13500
KQV/ARDT Ardent Software, Inc. A 2 22500
AGY Argosy Gaming Company A,C,X 2 22500
IRU/ARBA Ariba, Inc. A,C,X 2 150000
ARM Arm Financial Group, Inc. A 2 13500
AH Armor Holdings, Inc. X,P 2 13500
ACK Armstrong World Ind., Inc. X 3 22500
DXQ/AIND Arnold Industries, Inc. X 2 13500
QET/ARQL ArQule, Inc. A 1 13500
ARW Arrow Electronics, Inc. A 3 31500
QRO/ARRO Arrow International Inc. X 2 13500
AYQ/ARTG Art Technology Group, Inc. A,C 2 31500
AGQ/ASFT Artisoft, Inc. A,C 2 22500
ARV Arvin Industries, Inc. A 2 13500
ASA ASA Limited A,C,X,P 2 13500
QQA/ASND Ascend Communications, Inc. A,C 3 75000
NDQ/GOAL Ascent Entertainment Group A 2 22500
QDQ/ASTSF ASE Test Limited A,C 2 13500
ASL Ashanti Goldfields Co. Ltd. A 2 22500
ASH Ashland Oil, Inc. X 1 22500
AQW/ASHW Ashworth, Inc. A 1 31500
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APB Asia Pacific Fund, Inc. (The) A 3 13500
PAP Asia Pulp & Paper Co., Ltd. A 3 75000
IQB/ASMIF ASM International N.V. A,C 3 13500
MFQ/ASMLF ASM Lithography Holding N.V. C 1 75000
QDV/ASDV Aspect Development, Inc. A,C,P 3 75000
ATQ/ASPT Aspect Telecomm. Corp. A,C,P 3 75000
ZQP/AZPN Aspen Technology, Inc. A 2 31500
QVS/ASBC Associated Banc-Corp. C,X 3 22500
JAQ/AGRPA Associated Group (Cl. A) P 3 13500
AQD/AGRPB Associated Group (Cl. B) P 3 13500
AFS Associates First Capital Corp. A,C 3 75000
QYA/ASTE Astec Industries, Inc. A 3 13500
AQR/ASFC Astoria Financial Corporation C,X 1 31500
AZN Astrazeneca PLC ADS C,X 1 31500
QQY/ASYT Asyst Technologies, Inc. A,X,P 3 22500
AHQ/ATHM At Home Corporation A,C,X,P 2 75000
MFU/ATTC AT&T Canada, Inc. (Cl. B) C,X 1 31500
T AT&T Corporation A,C,X,P 1 75000
LMG AT&T-Liberty Media Group (Cl. A) A,C,X,P 1 150000
QKA/ACAI Atlantic Coast Airline Holdings A,C,X 2 31500
ARC Atlantic Richfield Company A,C 1 75000
CGO Atlas Air, Inc. C 1 22500
AQT/ATML Atmel Corporation A,C 2 75000
ASQ/ATMI ATMI, Inc. A 2 22500
OQF/ATRX Atrix Laboratories, Inc. X 2 13500
ATW Atwood Oceanics, Inc. X,P 1 13500
OBQ/ADBL Audible, Inc. A,X 3 31500
AOR Aurora Foods, Inc. P 1 22500
XUM/ASPX Auspex Systems, Inc. C 1 22500
UBL/ABTL autobyttel.com, inc. A,C,X 1 22500
ADQ/ADSK Autodesk, Inc.  P 1 75000
AUD Automatic Data Processing X 2 75000
AN AutoNation, Inc. A,C 2 75000
UWB/AWEB AutoWeb.com, Inc. A,C 2 60000
AZO Autozone, Inc. C 3 60000
NVQ/AVNT Avant! Corporation P 1 31500
AVE Aventis S.A. A,C,P 1 22500
AVY Avery Dennison Corp. X 1 31500
AVL Aviall, Inc. X 3 13500
AQI/AVID Avid Technology, Inc. A,C 3 31500
QCV/AVIR Aviron A,C 2 22500
AVI Avis Rent A Car, Inc. A,C 3 22500
AVA Avista Corporation C 1 13500
AVT Avnet, Inc. A,P 2 22500
AVP Avon Products, Inc. C 1 75000
AVX AVX Corporation A 2 22500
WUQ/AWRE Aware Inc. X,P 1 60000
AXF AXA Financial, Inc. A,C 1 31500
XQE/AXNT Axent Technologies X 2 60000
AZR Aztar Corporation C 2 22500
BQF/BAANF Baan Company N.V. C 2 75000
UBW/BWEB BackWeb Technologies Ltd. A,C,X 3 75000
JBQ/JBAK Baker (J.), Inc. C 3 13500
BHI Baker Hughes, Inc. A,C,P 1 75000
BEZ Baldor Electric Company P 2 13500
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BLL Ball Corporation A 2 22500
BMP Ballard Medical Products A 1 22500
DFQ/BLDPF Ballard Power Systems, Inc. C,P 2 31500
BFT Bally Total Fitness Holdings Corp. A 2 22500
BBV Banco Bilbao Vizcaya, S.A. A,C 1 13500
QYL/BGALY Banco de Galicia y Buenos Aires S.A. A,X,P 2 31500
BFR Banco Frances del Rio A,C 1 22500
BRS Banco Rio de La Plata S.A. A,C 1 22500
STD Banco Santander Central Hispano S.p.A. A 3 22500
BTC BancTec, Inc. C 2 13500
BWE BancWest Corp. C 2 13500
BKB Bank of Boston A,X 2 350000
QMB/BCOM Bank of Commerce C 1 13500
BK Bank of New York Co., Inc. (The) C 1 75000
MBK Bank of Tokyo Mitsu. ADR C,P 2 60000
ONE Bank One Corporation A,C,X,P 2 75000
QBP/BPLS Bank Plus Corporation P 1 22500
BKQ/BNKU Bank United Corp. X 2 13500
BAC BankAmerica Corporation A,C,X,P 2 75000
BBX BankAtlantic Bancorp, Inc. A 3 13500
QBF/BKUNA BankUnited Financial Corp. P 1 13500
BN Banta Corporation X 3 13500
QYN/BNYN Banyan Systems, Inc. A,C 1 60000
BCR Bard (C.R.), Inc. X 1 22500
BEU/BNBN Barnesandnoble.com, Inc. A,C,X 2 31500
BKS Barnes & Noble, Inc. A,C 1 75000
BRL Barr Laboratories, Inc. A 2 22500
BJQ/BARZ BARRA, Inc. A,P 1 13500
BRR Barrett Resources Corp. X 3 13500
ABX Barrick Gold Corp. A,C,X,P 1 75000
QBS/BSNX Basin Exploration, Inc. X 2 13500
BTI BAT Industries Plc. ADR A 1 13500
BOL Bausch & Lomb Incorporated A 1 31500
BAX Baxter International, Inc. C 2 75000
QLB/BVCC Bay View Capital Corporation X 2 22500
BBT BB&T Corporation C,X 3 31500
BCE BCE, Inc. X,P 3 22500
BQV/BEAV BE Aerospace, Inc. X 1 31500
BRQ/BEAS BEA Systems, Inc. A,C 3 75000
BSC Bear Stearns Co., Inc. (The) C,P 1 75000
BEC Beckman Coulter, Inc. A,X 1 22500
BDX Becton, Dickinson & Co. X 3 75000
BHQ/BBBY Bed Bath & Beyond, Inc. C 2 75000
BED Bedford Property Invest., Inc. P 2 13500
BOG Belco Oil & Gas Corp. A 2 13500
BHW Bell and Howell Co. X 2 13500
BEL Bell Atlantic Corporation A,C,P 1 75000
QBL/BELM Bell Microproducts, Inc. P 3 13500
BLS BellSouth Corporation A,C,P 1 75000
BMS Bemis Company A 1 22500
BHE Benchmark Electronics, Inc. P 1 13500
BBC Bergen Brunswig Corp. (Cl. A) C 3 60000
QIB/BERW Beringer Wine Estates Hold., Inc. (Cl. B) A 1 13500
FQZ/BKLY Berkley (W.R.) Corp. X 2 13500
BRY Berry Petroleum Co. P 3 13500
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BBY Best Buy Co., Inc. A,C 3 75000
BUT/BEST Best Software, Inc. A,C 1 22500
BFO Bestfoods P 1 75000
BS Bethlehem Steel Corporation C 1 75000
BEV Beverly Enterprises, Inc. P 3 31500
QYD/BYND Beyond.com Corporation A,C,X 3 75000
BDU/BIDS Bid.com International, Inc. A,C,X,P 2 75000
BGU/BIGE Big Entertainment A 2 22500
QBI/BILL Billing Concepts Corp. P 3 31500
BDY Bindley Western Industries X 3 13500
BQX/BCHE Biochem Pharma, Inc. C,P 1 60000
BIU/BCRX BioCryst Pharmaceuticals Inc. A,C,P 1 13500
BGQ/BGEN Biogen, Inc. A,C 1 75000
BXM Biomatrix, Inc. A,X 2 31500
BIQ/BMET Biomet, Inc. C 1 60000
BQS/BSTE Biosite Diagnostics, Inc. C 1 13500
QTG/BTGC Bio-Technology General Corp. C 1 31500
QBO/BTIM Biotime, Inc. A,C 3 13500
BVF Biovail Corporation International A,C 1 13500
BQY/BSYS BISYS Group (The) A,X 3 22500
BJS BJ Services Company C 1 75000
BJ BJ's Wholesale Club, Inc. C 3 45000
BDK Black & Decker Corp. (The) C 2 31500
QBX/BBOX Black Box Corporation P 3 13500
BBI Blockbuster, Inc. A,C,X,P 1 31500
BTH Blythe Industries, Inc. A 3 22500
BMC BMC Industries, Inc. X 1 22500
BCQ/BMCS BMC Software, Inc. A,C,P 2 75000
BFQ/BOBE Bob Evans Farms, Inc. P 1 22500
BOX BOC Group, Plc. (The) X 3 13500
RST Boca Resorts, Inc. C 1 13500
BA Boeing Company (The) A,C,P 2 75000
BCC Boise Cascade Corporation C 2 22500
BBA Bombay Co., Inc. X 3 22500
QMZ/BAMM Books-a-Million, Inc. A,C,X 2 75000
BCU Borden Chemicals & Plastics C 2 22500
BGP Borders Group, Inc. A,C 2 75000
BWA Borg-Warner Automotive, Inc. X 3 13500
BQL/BLPG Boron Lepore & Associates A,C 1 22500
SAM Boston Beer Company Inc. A,X 3 13500
QGB/BCGI Boston Communications Group Inc. A,C 3 22500
BXP Boston Properties, Inc. X 1 22500
BSX Boston Scientific Corporation A,C,X,P 2 75000
BOW Bowater Incorporated  P 3 31500
BNE Bowne & Co., Inc. A 1 13500
FOB Boyds Collection, Inc. (The) X 3 13500
BPA BP Amoco Plc. C,P 1 30000
BDN Brandywine Realty Trust X 2 13500
BRE BRE Properties, Inc. P 3 13500
BGG Briggs & Stratton Corp. X 1 13500
BFU/BFAM Bright Horizons Family Solutions, Inc. P 2 13500
QEF/CELL Brightpoint, Inc. C 3 75000
EAT Brinker International, Inc. X,P 1 31500
UBR/BRYO Brio Technology, Inc. A,C 3 22500
BMY Bristol-Myers Squibb Co. A,C,X,P 3 75000

8 Footnotes are on page 84.
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BAB British Airways, Plc. X 1 13500
BTI British American Tobacco Plc. A 1 13500
BTY British Telecommunications, Plc. A,C 1 13500
QBC/BCST Broadcast.com, Inc. A,C 1 31500
RCQ/BRCM Broadcom Corporation A,C,P 2 75000
QVB/BVSN BroadVision, Inc. A,C,P 3 60000
BRW BroadWing, Inc. A,C 1 83500
UBF/BRCD Brocade Communications Systems A,C,X 1 75000
BGL Brooke Group, Ltd. A,C,X 2 13500
BQE/BRKS Brooks Automation, Inc. A 1 13500
BUQ/BRKT Brooktrout, Inc. A,P 1 22500
BC Brunswick Corporation C 3 31500
BW Brush Wellman, Inc. X 2 13500
BKI Buckeye Technologies, Inc. A 3 13500
BKE Buckle, Inc. (The) X,P 2 13500
BD Budget Group, Inc. X 2 31500
BOQ/BOCB Buffets, Inc. C 1 31500
BWQ/BMHC Building Material Holding Corp. P 2 13500
QYB/BOSS Building One Services Corp. C 2 31500
BCF Burlington Coat Factory Warehouse X 1 22500
BUR Burlington Industries, Inc. A 1 22500
BNI Burlington Northern Santa Fe Corp. C 1 75000
BR Burlington Resources C,X,P 2 75000
BPP Burnham Pacific Properties P 2 13500
BQB/BBRC Burr-Brown Corporation P 1 22500
BBQ/BOBJY Business Objects S.A. ADR C 1 31500
CJQ/CHRW C H Robinson Worldwide, Inc. X 2 22500
CIT C.I.T. Group, Inc. (The) A,C 1 31500
CWZ Cable & Wireless Communications C,X 2 13500
HKT Cable & Wireless HKT Ltd. A,C 1 31500
CWP Cable & Wireless Plc. ADR C 2 22500
CDT Cable Design Tech. Corp. X,P 1 13500
CS Cabletron Systems, Inc. A,C,X 1 75000
CVC Cablevision Systems (Cl. A) C,X,P 3 31500
COG Cabot Oil & Gas Corp. X 2 13500
KFQ/CACI Caci International, Inc. X 3 13500
CSG Cadburry Schweppes, Plc. A 3 13500
CDN Cadence Design Systems, Inc. A,C 2 75000
QAZ/CLCI Cadiz, Inc. A,C 1 13500
KAQ/CAER Caere Corp. A 2 13500
KPQ/CDIS Cal Dive International, Inc. A 3 13500
CCC Calgon Carbon Corp. X 2 13500
CWT California Water Service Group P 3 13500
ELY Callaway Golf Company C 2 60000
CPN Calpine Corporation P 1 22500
CBM Cambrex Corporation P 1 13500
TQP/CATP Cambridge Tech. Partners C,X 3 75000
CPB Campbell Soup Company C 2 75000
CNI Canadian National Railway Co. C 1 31500
CP Canadian Pacific Limited X 1 75000
CQW/CBRNA Canandaigua Brands, Inc. A 1 13500
CQC/CARS Capital Automotive Reit A,X 3 22500
COF Capital One Financial Corp. A,C,P 3 180000
CSU Capital Senior Living Corp. A 2 13500
KQX/CPRK CapRock Communications Corp. X,P 3 13500

9Footnotes are on page 84.
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CMO Capstead Mortgage Corp. A,X 3 31500
KSQ/CSAR Caraustar Industries X 3 13500
CAH Cardinal Health, Inc. A,C 3 75000
CMX Caremark Rx. Inc. A,X 3 22500
UCO/CMDC Carematrix Corporation A,X,P 3 22500
CWC Caribiner International, Inc. A,X 3 13500
CSL Carlisle Companies, Inc. P 3 13500
CKE Carmike Cinemas, Inc. X 2 13500
CCL Carnival Corporation (Cl. A) C 1 75000
QCF/CAFC Carolina First Corporation P 2 13500
CPL Carolina Power & Light Co. X 1 31500
CRS Carpenter Technology Corp. X 3 13500
UCN/CACS Carrier Access Corp. A,C,P 1 31500
CAR Carter-Wallace, Inc. C 1 13500
CAE Cascade Corporation A,P 2 13500
CSE Case Corporation A 1 60000
KWQ/CWST Casella Waste Systems, Inc. A,C,X 3 22500
PWN Cash America International A,X 1 13500
POS Catalina Marketing Corp. A 2 13500
QAN/CTAL Catalytica, Inc. C 1 22500
CDX Catellus Development Corp. A,C 3 22500
CAT Caterpillar, Inc. A,C,P 2 75000
CAV Cavalier Homes, Inc. P 2 13500
CBQ/CBRL CBRL Group, Inc. P 3 60000
CBS CBS Corporation A,C,P 1 75000
QAG/CBTSY CBT Group, Plc. A,C 2 75000
UQB/CUBE C-CUBE Microsystems, Inc. A,C 2 60000
KDQ/CCCG CCC Info. Services Group, Inc. X 2 22500
QXO/CDRD CD Radio, Inc. A 3 22500
NWQ/CDNW CDNow A,C,X,P 2 150000
DWQ/CDWC CDW Computer Centers, Inc. C 1 22500
CEC CEC Entertainment, Inc. P 3 13500
CLS Celestica, Inc. A 3 22500
LQH/CELG Celgene Corporation C 1 22500
QII/CEGE Cell Genesys, Inc. A 3 22500
QJC/CLPA Cell Pathways, Inc. A,C,X 1 22500
KQN/CNDS CellNet Data Systems Inc. A 3 31500
EQL/CLST Cellstar Corporation A,C 2 75000
CD Cendant Corp. A,C,X 2 85000
CTX CENTEX Corporation C 1 31500
COQ/CNTO Centocor, Inc. C 2 75000
CSR Central & South West Corp. P 2 31500
EQH/CENT Central Garden & Pet Co. C 2 31500
CPC Central Parking Corporation X 1 22500
CBC Centura Banks, Inc. X 3 13500
SSQ/CBIZ Century Business Services, Inc. P 1 22500
CQA/CTYA Century Comm. Corp. (Cl. A) C 2 22500
CTL CenturyTel, Inc. P 1 31500
CQE/CEPH Cephalon, Inc. A,C 2 31500
CEN Ceridian Corporation A,C 2 31500
CQN/CERN Cerner Corporation C 3 31500
CEQ/CERS Cerus Corporation P 1 13500
CHB Champion Enterprises, Inc. A 1 22500
CHA Champion Intl Corporation C 3 31500
CTI Chart Industries, Inc. X 3 13500
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CQY/COFI Charter One Financial, Inc. X 2 120000
CMB Chase Manhattan Corporation A,C,P 3 75000
HQT/CHTT Chattem, Inc. A,X 3 13500
UEY/CTIX Cheap Tickets, Inc. A,C,X,P 1 22500
KEQ/CHKP Check Point Software Tech. Ltd. A,C,X 1 75000
FCQ/CKFR CheckFree Holdings Corp. A,C 3 75000
CKP Checkpoint Systems, Inc. P 2 22500
CFQ/CAKE Cheesecake Factory A,P 1 22500
CKU/CMDX Chemdex Corporation A,X 3 31500
CEM Chemfirst, Inc. P 1 13500
CSK Chesapeake Corp. A 2 13500
CHV Chevron Corporation A,C,P 3 75000
TUY/PLCE Children’s Place Retail (The) A,X,P 3 22500
CHL China Telecom, Limited A,C,P 3 13500
UIH/CHINA China.com Corporation A,C,X 2 75000
CQB Chiquita Brands Intl, Inc. X 3 22500
RHQ/CHRX Chirex, Inc.  P 2 13500
CIQ/CHIR Chiron Corporation A,C 1 75000
CHH Choice Hotels International X 1 13500
CPS Choicepoint, Inc. P 1 13500
CCN Chris-Craft Industries, Inc. A 1 13500
HQC/CHMD Chronimed, Inc. C 2 13500
HS CHS Electronics, Inc. A,C 1 75000
CB Chubb Corporation (The) C 1 31500
CBR CIBER, Inc. A 2 31500
CDU/CDCO CIDCO Incorporated A,C 3 22500
EUQ/CIEN CIENA Corporation A,C,P 1 75000
CI CIGNA Corporation C 1 31500
CUF/CINR Cinar Corp. (Cl. B) A,C 1 13500
CDQ/CINF Cincinnati Financial Corp. A 1 31500
CIN Cinergy Corporation C 2 31500
NQQ/CTAS Cintas Corporation A 2 31500
HQA/CRCL Circle Intl Group, Inc.  P 1 13500
CC Circuit City Stores - CC Group A,C,P 1 75000
CUQ/CRUS Cirrus Logic, Inc. C,P 3 60000
CYQ/CSCO Cisco Systems, Inc. A,C,X,P 1 150000
CIT CIT Group Inc. A 1 31500
C Citigroup Inc. A,C,X,P 3 150000
XSQ/CTXS Citrix Systems, Inc. A,C,P 3 150000
CYN City National Corporation C 2 13500
CNW CK Witco Corp. C 2 22500
CKR CKE Restaurants, Inc. C 3 31500
CLE Claire's Stores, Inc. C 2 31500
QCY/CLFY Clarify, Inc. C 2 60000
RUR/CLRS Clarus Corporation A,C 2 31500
CMH Clayton Homes, Inc. C,X 2 31500
CCU Clear Channel Comm., Inc. C 1 75000
CKQ/CLNTF Clearnet Communications, Inc. A 2 22500
CNL Cleco Corporation P 3 13500
CLX Clorox Co. C,X,P 1 31500
QGC/CMGI CMGI, Inc. A,C,P 3 75000
CMS CMS Energy Corporation C 3 31500
CNA CNA Financial Corporation A 2 22500
QKW/CNET CNET, Inc. A,C 1 75000
CNH CNH Global NV X 3 22500

1 1Footnotes are on page 84.



position
symbol2 name exchange3 cycle4 limit5

COA Coachmen Industries, Inc. A 3 13500
CGP Coastal Corporation (The) A,C 3 31500
PAR Coastcast Corp. A 2 13500
KO Coca-Cola Company (The) A,C,X,P 2 75000
CCE Coca-Cola Enterprises, Inc. C 2 75000
KOF Coca-Cola Femsa S.A. ADR C 1 31500
CDE Coeur D'Alene Mines Corp. C 2 22500
QCG/CGNX Cognex Corporation X,P 2 22500
CRQ/COGN Cognos, Inc. A 2 22500
HRQ/COHR Coherent, Inc. A,P 2 13500
QCH/COHU Cohu, Inc. P 2 13500
QLR/CSTR Coinstar, Inc. C,X 1 13500
CNJ Cole National Corp. X 2 13500
CLN Coleman Company Inc. A 3 13500
CL Colgate-Palmolive Company C 2 75000
CNB Colonial Bancgroup, Inc. X 3 22500
CLP Colonial Properties Trust P 3 13500
QCW/CMED Colorado Medtech, Inc. C,P 2 13500
CQF/COLTY Colt Telecom Group Plc. A,C 1 22500
COB Columbia Laboratories, Inc. A,C 3 22500
COL Columbia/HCA Healthcare Corp. A,C 2 75000
CQH/CMTO Com21, Inc. A,C,X,P 1 60000
CCQ/CMCSA Comcast Corp. (Cl. A) X 1 75000
CQK/CMCSK Comcast Corp. (Special Cl. A) C,X 1 150000
TQC/CMDL Comdial Corp. P 1 13500
CDO Comdisco, Inc. A,P 1 75000
CMA Comerica, Inc. X 1 31500
CBH Commerce Bancorp, Inc. X 3 13500
UBA/CBSH Commerce Bancshares P 2 13500
RUC/CMRC Commerce One A,C 1 75000
CFB Commercial Federal Corp. X 3 22500
NNN Commercial Net Lease Realty P 2 13500
QCB/CMSB Commonwealth Bancorp, Inc. X 2 13500
QCT/CTCO Commonwealth Telephone Ent., Inc. P 3 13500
CTV Commscope, Inc. A 1 31500
QSJ/CFBX Community First Bankshares, Inc. P 2 22500
BRH Comp Cervejaria Brahma A 1 31500
VNT Compania Anomina Natl. Venezuela A,C 1 31500
CTC Compania de Tele de Chile C 2 31500
CPQ Compaq Computer Corporation A,C,X,P 1 75000
JQK/CBSS Compass Bancshares, Inc. P 1 31500
CQQ/CBSI Complete Business Solutions C,X 1 31500
CPU CompUSA, Inc. A,C 2 75000
CA Computer Associates Intl, Inc. A,C,P 2 75000
ZQH/CHRZ Computer Horizons Corp. C 3 31500
QXT/CLCX Computer Learning Centers, Inc. A,C 2 75000
QDO/CMNT Computer Network Technology A,C,X,P 1 31500
CSC Computer Sciences Corp. C 3 75000
TSK Computer Task Group X 2 13500
CWQ/CPWR Compuware Corporation A,C,P 2 300000
CQ Comsat Corp. C,X 1 31500
CQV/CMVT Comverse Technology, Inc. A,C 1 60000
ED Con Edison A 2 31500
CAG ConAgra, Inc. A 3 75000
QYS/CCMC Concentra Managed Care, Inc. A 2 75000
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QXF/CNCX Concentric Network Corp. A,C,X 1 22500
UCD/CCRD Concord Communications, Inc. A,C,X,P 1 22500
EQF/CEFT Concord EFS, Inc. X,P 3 75000
COQ/CNRQ Concur Technologies A,C,X 2 75000
URC/CCUR Concurrent Computer Corp. X 2 75000
CIV Conectiv X 1 22500
QXN/CNXT Conexant Systems, Inc. A,C 1 75000
KQD/CNMD CONMED Corp. A 2 13500
COC Conoco, Inc. A,C,X,P 1 75000
CKO Conoco, Inc. (Cl. B) A,C,X,P 1 60000
CNC Conseco, Inc. A,C 2 75000
CNX Consol Energy, Inc. C 2 22500
XQF/CFWY Consolidated Freightways Corp. C 3 22500
CNF Consolidated Freightways, Inc. C 3 31500
CNG Consolidated Natural Gas Co. A 1 31500
CDP Consolidated Papers, Inc. P 1 22500
CNS Consolidated Stores X 1 75000
CEG Constellation Energy Group X 1 31500
CFN ContiFinancial Corp. A 3 22500
CAI/CAIB Continental Airlines (Cl. B) A,C 3 60000
UVC/CONV Convergent Communications C 3 31500
CVG Convergys Corporation A,C 1 31500
CGR/CGR Cooker Restaurant Corporation P 3 13500
CAM Cooper Cameron Corporation X 2 75000
COO Cooper Companies, Inc. A 2 13500
CBE Cooper Industries, Inc. A 1 31500
CTB Cooper Tire & Rubber Co. X,P 2 22500
KQJ/CPRT Copart, Inc. P 2 13500
KUA/CMTN Copper Mountain Networks A,C,X 3 150000
CHQ/CORR Cor Therapeutics, Inc. P 1 22500
CDD Cordant Technologies, Inc. X 1 22500
CLB Core Laboratories N.V. X,P 3 22500
CGA Corus Group Plc. ADS C 1 31500
CPO Corn Products International, Inc. P 2 13500
GLW Corning, Inc. A,C 2 75000
EBU/EXBD Corporate Executive Board Co. X 3 13500
XQP/CEXP Corporate Express, Inc. C 1 75000
CQU/CSCQ Correctional Services Corp. X 1 13500
CUP/CPWM Cost Plus, Inc. X 2 13500
PRQ/COST Costco Wholesale Corp. A,P 1 75000
CGZ Cotelligent, Inc. P 1 13500
QCE/CLTR Coulter Pharmaceutical, Inc. C,X 1 22500
CCR Countrywide Credit Industries X 1 31500
COU/COVD COVAD Comm. Group, Inc. A,C,X,P 3 75000
CVD Covance C 2 22500
OVQ/CVTY Coventry Corporation C 1 31500
COX Cox Communications (Cl. A) C 3 31500
QTO/CYOE Coyote Network Systems, Inc. A,C 1 13500
CR Crane Co. X 1 22500
RFQ/CREAF Creative Technology Limited C 1 75000
CQS/CMOS Credence Systems Corp. A,X 2 22500
DCQ/CACC Credit Acceptance Corp. A 3 22500
CQR/CREE Cree, Inc. A,C 3 45000
CEI Crescent Real Estate Equities Co. P 2 31500
CLJ Crestline Capital Corp. X 1 13500
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UPA/CPTH Critcal Path, Inc. A,C,X,P 2 22500
XTO Cross Timbers Oil Co. X 2 22500
QYW/TWRS Crown Castle International A,C 1 31500
CCK Crown Cork & Seal Co., Inc. X 1 60000
CRY CryoLife, Inc. A 3 13500
QGA/CSGS CSG Systems Intl, Inc. C 3 22500
CAO CSK Auto Corporation X 2 13500
CSX CSX Corporation P 2 31500
CUU/CPTL CTC Communications Group A,C,X,P 2 13500
CTS CTS Corp. P 2 13500
CFR Cullen/Frost Bankers, Inc. X 3 13500
CFI Culp, Inc. P 3 13500
CUM Cummins Engine Co., Inc. C 3 22500
UUC/CMLS Cumulus Media, Inc. A,P 1 22500
OQG/CUNO Cuno Incorporated  P 2 13500
NQH/CURE Curative Health Services, Inc. C 3 13500
KUT/CBUK Cutter & Buck, Inc. X 3 13500
UXC/CVTX CV Therapeutics, Inc. C 1 22500
CVS CVS Corporation P 2 75000
KBQ/CYCH Cybercash, Inc. A,C,X,P 3 75000
QOO/COOL Cyberian Outpost, Inc. A,C,P 2 75000
QAJ/CYBX Cyberonics, Inc. A,C 1 13500
QVX/CBXC Cybex Computer Products Corp. A,C 2 13500
YQB/CYLK Cylink Corporation C 2 22500
CQG/CYMI Cymer, Inc. A,C 2 31500
CY Cypress Semiconductor Corp. A,C,P 3 75000
CYM Cyprus Amax Minerals Co. C 1 31500
KQY/CYRK Cyrk, Inc. X 3 13500
CYT Cytec Industries, Inc. A 2 31500
YQK/CYTC CYTYC Corporation A,C 2 22500
DHI D.R. Horton, Inc. P 2 22500
DCX Daimler-Chrysler AG A,C,X,P 1 75000
QDZ/DZTK Daisytek Intl Corp. A 3 13500
DTL Dal Tile International, Inc. C,X 1 22500
DS Dallas Semiconductor X 1 13500
DQN/DMRK Damark International, Inc. C 2 13500
DCN Dana Corporation C 1 31500
DHR Danaher Corp. X 3 31500
DNQ/DANKY Danka Business Systems, PLC P 2 60000
QQX/DAOU DAOU Systems, Inc. A,C 1 31500
DRI Darden Restaurants, Inc. C 1 31500
BQD/DBCC Data Broadcasting Corporation A,C 3 75000
DGN Data General Corporation   C,P 3 60000
OGQ/DTLN Data Transm. Network Corp. A 3 13500
DTQ/DSCP Datascope Corporation A,X 3 13500
DQK/DSTM Datastream Systems, Inc. X 2 31500
QUB/DANB Dave & Buster's, Inc. A,C 2 13500
VQ/DAVX Davox Corp. A 3 31500
DH Dayton Hudson Corporation C,P 1 75000
DF Dean Foods Company P 2 22500
DE Deere & Company A 3 75000
DLM Del Monte Foods Company C,X 1 22500
WBB Del Webb Corp. X 2 13500
DZA Delhaize America (Cl. A) A 1 75000
DZB Delhaize America (Cl. B) A 1 31500
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DLQ/DELL Dell Computer Corporation A,C,X,P 2 200000
DPH Delphi Automotive Systems A,C,X 3 60000
DLP Delta & Pine Land Co. A,C 2 22500
DAL Delta Air Lines, Inc. A,C,X,P 1 75000
DSQ/DLTK Deltek Systems, Inc. P 1 13500
DEL Deltic Timber Corporation P 2 13500
DLX Deluxe Corporation P 1 22500
DEQ/DRTE Dendrite Intl, Inc. A 2 22500
XRQ/XRAY DENTSPLY International, Inc. C 2 22500
DFS Department 56, Inc. A 3 13500
DDC Detroit Diesel Corp. C 3 13500
DT Deutsche Telekom AG A,C 1 22500
DDR Developers Diversified Realty X 2 22500
DVN Devon Energy Corporation A,C 1 22500
DEX Dexter Corporation (The) A 1 13500
DEO Diageo, Plc. A 1 22500
DQJ/DHSM Diagnostic Health Svcs., Inc.  P 3 13500
DP Diagnostic Products Corp. P 3 13500
DL Dial Corp. A 1 31500
DAQ/DIMD Diamond Multimedia Systems, Inc. C 1 75000
DO Diamond Offshore Drilling, Inc. C 3 75000
DUP/DTPI Diamond Technology Partners C 1 13500
DBD Diebold, Inc. X,P 2 31500
QDG/DIGE Digene Corp. A 3 13500
DGQ/DGII Digi International X 1 22500
SUH/ISLD Digital Island A,C 2 75000
DGU/DIGL Digital Lightwave, Inc. A,C 1 31500
DMQ/DMIC Digital Microwave Corporation P 3 75000
DQI/DRIV Digital River, Inc. A,C,P 3 75000
QID/DIIG DII Group A 3 31500
DDS Dillard's, Inc. (Class A) P 2 31500
DME Dime Bancorp, Inc. A 3 31500
DMN Dimon, Inc. X 1 22500
QHA/DNEX Dionex Corporation P 1 13500
DAP Discount Auto Parts X 2 13500
DIS Disney (The Walt) Holding Co. A,C,P,X 1 75000
DUI/DITC Ditech Communications Corp. A,C,X 3 31500
DIR DLJ Direct A,C,X,P 1 31500
QDC/DCTM Documentum, Inc. A,X 1 31500
DOL Dole Food Company, Inc. P 3 22500
DG Dollar General Corporation  P 2 75000
DTG Dollar Thrifty Auto Group, Inc. C 1 22500
DQO/DLTR Dollar Tree Stores, Inc. P 2 31500
D Dominion Resources, Inc. X 1 60000
DCI Donaldson Company, Inc. P 1 13500
DLJ Donaldson, Lufkin & Jenrette A,C,X 1 60000
DK Donna Karan Intl, Inc. A,C 1 13500
DNY Donnelley (R.R.) & Sons Co. A 3 22500
QDL/DORL Doral Financial Corporation P 2 13500
QTD/DCLK DoubleClick, Inc. A,C,P 1 75000
DOV Dover Corporation A 3 31500
DVD Dover Downs Entertainment X 2 13500
DOW Dow Chemical Co. (The) C,P 3 60000
DJ Dow Jones & Co. X 3 22500
DPL DPL, Inc. X 1 31500
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DQE DQE, Inc. P 3 22500
RXQ/DRXR Drexler Technology Corp. A,C 1 13500
DYQ/DRYR Dreyer's Grand Ice Cream, Inc. P 3 13500
DKU/KOOP drKoop.com, Inc. A,C 3 75000
DUG/DEMP Drug Emporium, Inc. C,X,P 1 22500
DQV/DSET DSET Corp. X,P 3 13500
DQC/DSP DSP Communications, Inc. C 2 60000
DPQ/DSPG DSP Group C 1 22500
DST DST Systems Inc. A 2 22500
DQD/DTII DT Industries, Inc. X 1 13500
DTE DTE Energy Co. X 1 31500
DRD Duane Reade, Inc. A,X 1 13500
DUK Duke Power Corp. X 1 75000
DRE Duke-Weeks Realty Corp. P 3 22500
DNB Dun & Bradstreet Corp. (The) A 2 31500
DD duPont de Nemours & Co. A,C,P 1 75000
DUD/DPMI duPont Photomasks, Inc. X 3 13500
DQR/DURA Dura Pharmaceuticals, Inc. A,C 1 75000
DUQ/DRMD Duramed Pharmaceuticals, Inc. C,X 3 31500
QDU/DUSA DUSA Pharmaceuticals, Inc. X,P 3 13500
DY Dycom Industries, Inc. X 3 22500
DYN Dynergy, Inc. A,X 3 13500
QGR/EGRP E*Trade Group, Inc. A,C,X,P 1 75000
ETV E4L, Inc. A,C 3 31500
UQV/EUSA Eagle USA Airfreight X 2 22500
EGR Earthgrains Company X 3 22500
QKL/ELNK EarthLink Network, Inc. A,C,X 1 75000
QER/ERTH EarthShell Corporation C 1 22500
EFU Eastern Enterprises X 1 13500
EUA Eastern Utilities Association X 2 13500
EMN Eastman Chemical Company C 3 22500
EK Eastman Kodak Company A,C,X,P 1 75000
ETN Eaton Corporation C 1 31500
QXB/EBAY eBay, Inc. A,C,P 1 75000
EUL/ELON Echelon Corporation C,X 2 31500
QHS/DISH Echostar Communications Corp. C,X 3 31500
ECQ/ECILF ECI Telecommunications, Ltd. C 2 31500
ELQ/ESTI Eclipse Surgical Tech., Inc. P 1 22500
IQV/ECLP Eclipsys Corp. A,C 1 13500
ECL Ecolab, Inc. C 1 22500
YQ/EDFY Edify Corp. A 2 31500
EIX Edison International  P 1 75000
EEX EEX Corporation P 1 22500
FUW/EFAX EFax.com, Inc. A,C,P 2 75000
EGQ/EGGS Egghead.com, Inc. A,C,X 3 75000
EDQ/EGHT 8x8, Inc. C 2 60000
EE El Paso Electric Company A 3 22500
EPG El Paso Energy Corp. A 1 31500
ELN Elan Corporation, PLC C,X,P 1 75000
UET/ELNT Elantec Semiconductor, Inc. A,X,P 2 13500
EQX/ESLTF Elbit Systems, Ltd. P 1 13500
BQM/EBSC Elder-Beerman Stores Corp. A 1 22500
XQQ/ELIX Electric Lightwave, Inc. C 3 22500
EQO/ESIO Electro Scientific Ind., Inc. C 3 13500
EIQ/EGLS Electroglas, Inc. C,P 1 13500
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EZQ/ERTS Electronic Arts, Inc. C 3 75000
EDS Electronic Data Systems Corp. C,X 3 75000
EFQ/EFII Electronics for Imaging, Inc. C 1 75000
ELF Elf Aquitaine ADR A,C 1 31500
LLY Eli Lilly & Co. A,C,X,P 1 75000
ONQ/EELN E-LOAN C 2 60000
EMC EMC Corporation A,C,X,P 1 150000
EMR Emerson Electric Co. A 3 75000
MTQ/EMIS Emisphere Technologies, Inc. A,C 3 13500
QMJ/EMMS Emmis Communications Corp. A 3 13500
ICA Empresas ICA S.A. de C.V. C 1 22500
EMQ/ELMG EMS Technologies, Inc. P 1 13500
UML/EMLX Emulex Corporation A,C,X,P 1 27000
EMU/EMUS EMusic.com, Inc. A,P 2 13500
QWR/WIRE Encore Wire Corporation X 2 22500
ELE Endesa S.A. A 3 22500
QEN/ESON Endosonics Corporation C 3 22500
EQI/ENER Energy Conversion Dev., Inc. A,X 3 13500
NEG Energy East Corp. P 2 45000
ENI Enersis S.A. P 1 31500
ENC Enesco Group, Inc. A 2 13500
EC Engelhard Corporation C 1 31500
QNE/EAII Engineering Animation, Inc. A 3 22500
E ENI S.p.A. A 3 13500
ENE Enron Corporation A,C,P 1 75000
ESV ENSCO International, Inc. A,C 3 75000
ETR Entergy Corporation C 3 75000
ETA Entrade, Inc. X 3 13500
QMA/ENMD Entremed, Inc. C 2 31500
QYE/ENTU Entrust Technologies, Inc. A,C,X,P 1 31500
ENZ Enzo Biochem, Inc. A,C 1 13500
QYZ/ENZN Enzon, Inc. A,C,P 2 22500
EOG EOG Resources, Inc. C 1 31500
PQS/EPIC Epicor Software Corp. C 1 54000
QTP/EPTO Epitope, Inc. A,C 1 13500
ENT Equant N.V. A,C 2 22500
EFX Equifax, Inc. P 1 31500
ENN Equity Inns, Inc. P 1 13500
EOP Equity Office Properties X 1 60000
EQR Equity Residential Properties Trust P 1 22500
QFC/ESCMF ESC Medical Systems, Ltd. C 1 31500
AQ/ESPI E-Spire Communications, Inc. X 3 31500
ESF Espirito Santo Finl. Holdings S.A. A 3 13500
SEQ/ESST ESS Technology, Inc. C 1 75000
ESS Essex Property Trust, Inc. P 3 13500
EL Estee Lauder Companies, Inc. A,C 1 60000
EBQ/ETEC ETEC Systems, Inc. A,X 3 31500
EVU/ETEK E-Tek Dynamics, Inc. A,C,X,P 1 31500
ETH Ethan Allen Interiors X 2 22500
EY Ethyl Corporation P 1 13500
ETU/ETYS eToys, Inc. A,C,X,P 2 75000
EQA/ESCC Evans & Sutherland Computer Corp. P 3 13500
RE Everest Reinsurance Holdings A 1 22500
EKQ/EVER Evergreen Resources, Inc. X 2 13500
EXQ/EXBT Exabyte Corporation A 2 13500
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EQC/EXAR Exar Corporation P 1 13500
XQA/EXCA Excalibur Technologies Corp. C 3 13500
XUL/XLSW Excel Switching Corporation C 1 22500
XNQ/XLTC Excel Technology, Inc. C 1 13500
BQC/BIGX Excelsior-Henderson Motorcycle X,P 3 13500
EX Exide Corporation X,P 2 13500
QED/EXDS Exodus Communications, Inc. A,C,X,P 3 75000
EQW/EXPD Expeditors Intl of Washington, Inc. P 2 22500
XTQ/ESRX Express Scripts, Inc. (Cl. A) A 2 22500
ESA Extended Stay America, Inc. C 3 22500
EUT/EXTR Extreme Networks, Inc. A,C,X 3 31500
XON Exxon Corporation C,X 1 75000
XOM Exxon Mobil Corporation A 1 75000
FQL/FFIV F5 Networks, Inc. A,C 1 31500
FA Fairchild Corp. (The) C,X 3 13500
FFD Fairfield Communities, Inc. A 3 22500
FDO Family Dollar Stores X 1 31500
JZQ/FGCI Family Golf Centers A,C 2 31500
FQA/FAST Fastenal Co. A 2 22500
FDX FDX Corporation A,C,P 1 150000
FSS Federal Signal Corp. A 2 22500
FMO Federal-Mogul Corporation P 1 31500
FNM Federal National Mortgage A,C,X 3 75000
FD Federated Dept. Stores, Inc. C 2 75000
FII Federated Investors, Inc. A 1 22500
FQE/FEIC FEI Company P 3 13500
FCH Felcor Lodging Trust, Inc. X 3 22500
FOE Ferro Corp. X 1 13500
FNF Fidelity National Financial C 1 22500
FTQ/FITB Fifth Third Bancorp X 2 60000
FLH Fila Holding S.p.A. C,X 1 13500
ILQ/FILE FileNet Corporation C 1 75000
FQN/FINL Finish Line, Inc. (Cl. A) C 3 31500
FNV Finova Group, Inc. A 1 31500
FAC First American Corporation P 3 13500
FAM First American Corp. of Tennesee C 2 22500
FAF First American Financial Corp. X,P 1 22500
FSQ/FCGI First Consulting Group, Inc. X 3 13500
FDC First Data Corporation A,C 2 75000
HLQ/FHCC First Health Group Corporation C 2 60000
FR First Industrial Realty Trust, Inc. P 3 13500
FQB/FSCO First Security Corp. A,C 3 60000
SQB/FSLA First Sentinel Bancorp, Inc. C 3 13500
TUM/BTOB First Sierra Financial, Inc. C,X,P 2 22500
FQT/FTEN First Tennessee National Corp. X 2 31500
FTU First Union Corporation A,C,X,P 1 75000
FUR First Union Real Estate Trust C 1 22500
FVB First Virginia Banks, Inc. X 3 13500
FYQ/KIDD First Years (The) A 2 13500
FSR Firstar Corporation A,C,X,P 1 75000
FE FirstEnergy Corp. P 1 31500
FGQ/FMER FirstMerit Corporation P 3 13500
FQV/FISV Fiserv, Inc. X 3 60000
FLT Fleet Boston Corp. A,C,X 1 75000
FLE Fleetwood Enterprises, Inc. A 2 22500
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FLM Fleming Companies, Inc.  P 2 22500
QFL/FLEX Flextronics International, Ltd. X 1 75000
FRA Flooring America, Inc. X 3 13500
FPC Florida Progress Corp. A 3 31500
FLO Flowers Industries, Inc. X 1 22500
FLS Flowserve Corporation C 2 22500
FLR Fluor Corporation C 1 31500
FQX/FMXI Foamex International, Inc. C 3 13500
FMX Fomento Economico Mexicano X 1 22500
FTS Footstar, Inc. P 2 13500
F Ford Motor Company A,C,X,P 3 75000
FRX Forest Laboratories, Inc. C 2 31500
FST Forest Oil Corporation C 2 13500
FJ Fort James Corporation C 2 75000
RQF/FRTE Forte Software, Inc. C 1 22500
FO Fortune Brands, Inc. A 3 31500
QFS/FOSL Fossil, Inc. A 3 13500
FWC Foster Wheeler Corporation  P 1 22500
FHS Foundation Health Sys., Inc. C 1 60000
QFO/FFTI 4Front Technologies, Inc. A 2 13500
IUK/KIDE 4Kids Entertainment, Inc. A,C 2 31500
FOX Fox Entertainment Group A,C,X,P 1 75000
FPL FPL Group, Inc. X 3 31500
FTE France Telecom S.A. A 3 13500
FC Franklin Covey Co. A 2 13500
BEN Franklin Resources, Inc.  P 1 60000
FRE Freddie Mac Corp. A,C,X,P 1 75000
FQR/FRED Fred's, Inc. X 2 13500
FSI Freedom Securities Corp. P 3 13500
FXA Freeport McMoran Copper (Cl. A) C,X 2 22500
FCX Freeport McMoran Copper (Cl. B) C,X 2 60000
FMT Fremont General Corp. X 2 22500
GQG/FRAG French Fragrances, Inc. C 2 22500
FMS Fresenius Medical Care A 2 22500
FDP Fresh Del Monte Produce, Inc. A 3 13500
FGH Friede Goldman Halter, Inc. A,X 2 31500
FGI Friede Goldman Intl, Inc. A,C 2 31500
FBG Friedman, Billings, Ramsey Grp. A,X 3 22500
FKQ/FRDM Friedmans, Inc. X 2 13500
TQZ/FRTZ Fritz Companies, Inc. A 2 13500
FUO/FRNT Frontier Airlines, Inc. A,C,X,P 2 22500
FRO Frontier Corporation C,X 1 75000
FTR Frontier Insurance Group X 1 22500
FTL Fruit of the Loom (Cl. A) C 2 60000
FQH/FSII FSI International, Inc. C 3 22500
QML/FUSE Fuisz Technologies Limited C 2 22500
FUQ/FULL Fuller (H.B.) Co. X 2 13500
FNU/FNDT Fundtech Ltd. C,P 1 22500
FBN Furniture Brands Intl, Inc. C 1 22500
FXQ/FVCX FVC.com, Inc. A,C,X 2 31500
EQK/GADZ Gadzooks, Inc. A,C,X 3 31500
GLC Galileo International, Inc. A,C 1 22500
QFG/GALT Galileo Tech., Ltd. A,C 1 31500
GLH Gallaher Group, Plc. A 3 22500
GCI Gannett Co., Inc. P 1 60000
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GPS Gap, Inc. (The) A,C,P 3 112500
DQQ/GRDG Garden Ridge Corporation P 1 13500
IT Gartner Group, Inc. C 1 60000
UIT Gartner Group, Inc. (Cl. B) C 1 22500
GQS/GSNX Gasonics Intl Corporation P 1 13500
GTW Gateway, Inc. A,C,P 3 150000
GMT GATX Corporation X 3 22500
GCR Gaylord Container Corp. (Cl. A) C 3 22500
GET Gaylord Entertainment Co. (Cl. A) C 3 13500
GQX/GELX GelTex Pharmaceuticals, Inc. X 1 22500
QLF/GMST Gemstar Intl Group, Ltd. A,C,P 2 120000
DNA Genentech, Inc. C,X 1 75000
GCN General Cable Corporation A,C 2 22500
MPP General Cigar Holdings C 1 13500
GD General Dynamics Corporation A,C 2 31500
GE General Electric Company A,C,X,P 3 75000
GIC General Instrument Corp. A,C 3 75000
GGQ/GMGC General Magic, Inc. A,C 2 75000
GIS General Mills, Inc. P 1 31500
GM General Motors Corporation A,C,P 3 75000
SEM General Semiconductor, Inc. X 3 13500
GCO Genesco, Inc. A 3 22500
GHV Genesis Health Ventures, Inc. A 3 22500
QFE/GNSSF Genesis Microchip, Inc. A,C 3 31500
QHF/GCTI Genesys Telecomm. Labs, Inc. C 3 22500
GEN Genrad, Inc. X 2 22500
GXQ/GNTX Gentex Corporation P 3 31500
GPC Genuine Parts Company P 2 31500
GZQ/GENZ Genzyme Corporation-Gen. Div. A,C 1 75000
GEQ/GZTC Genzyme Transgenics Corp. C 3 13500
QZG/QCTY GeoCities A,C 1 75000
GGC Georgia Gulf Corp. X 2 22500
TGP Georgia-Pacific (Timber Group) X 1 22500
GP Georgia-Pacific Corp. C,X 1 60000
QEG/GEOC Geotel Communications Corp. C 1 22500
GFU/GIFT Gerald Stevens, Inc. C 1 13500
GRB Gerber Scientific, Inc. X 3 13500
GQD/GERN Geron Corp. C 2 60000
QGT/GETY Getty Images, Inc. C 1 22500
GIQ/GIBG Gibson Greetings, Inc. X 3 22500
FQI/GILTF Gilat Satellite Networks, Ltd. A,C 2 22500
GDQ/GILD Gilead Sciences, Inc. C,P 2 31500
G Gillette Company (The) A,C,P 3 75000
GLX Glaxo Wellcome, Plc. A,C,X,P 2 60000
GQM/GEMS Glenayre Technologies, Inc. C 3 75000
GLB Glenborough Realty Trust, Inc. P 3 13500
QGL/GLIA Gliatech, Inc. A,C 3 13500
QGV/GBLX Global Crossings, Ltd. A,C,X,P 1 31500
GQC/GISX Global Imaging Systems C,X 2 13500
GQO/GLBL Global Industries, Ltd. X 3 75000
GLM Global Marine, Inc. A,C,P 1 75000
GTQ/GTSG Global Telesystems Group A,C,X 1 75000
YVQ/GSTRF Globalstar Telecomm., Ltd. A,C,P 3 75000
GMH GM-Hughes Electronics Corp. A,C 3 60000
GO Go.com A,C 1 75000
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GQI/GNET Go2Net, Inc. A,C,P 1 150000
GSB Golden State Bancorp, Inc. A,C 1 31500
GDW Golden West Financial X 2 22500
GS Goldman Sachs Group, Inc. A,C,X,P 1 75000
GR Goodrich (B.F.) Company (The) C,X 2 31500
GT Goodyear Tire & Rubber Co. A 1 75000
GQJ/GDYS Goody's Family Clothing, Inc. A 2 31500
GUO/GOTO GoTo.com A,C 2 75000
GPX GP Strategies Corporation P 3 13500
GRA Grace (W.R.) & Co. A 2 31500
GGG Graco Inc. P 2 13500
GND Grand Casinos, Inc. P 2 75000
GWW Grainger (W.W.), Inc. A 1 22500
GBQ/GBTVK Granite Broadcasting Corp. X 3 13500
GVA Granite Construction, Inc. X 3 13500
GAP Great Atlantic & Pacific Tea Co. A 1 13500
GLK Great Lakes Chemical Corp. C 3 22500
QGP/GPSI Great Plains Software, Inc. A 1 13500
GPT Greenpoint Financial Corp. C 1 31500
MAK Group Maintenance America P 2 13500
DA Groupe Danone A 1 13500
TV Grupo Televisa S.A. ADR A,C 1 60000
QGS/GSTX GST Telecommunications, Inc. A,C 3 60000
GQB/GTIS GT Interactive Software Corp. C,X 1 22500
GTE GTE Corporation A,C,P 3 75000
GTK GTECH Holdings Corporation C 3 22500
GUC Gucci Group, N.V. C,X 1 31500
GDT Guidant Corp. A,C,P 1 75000
GFD Guilford Mills, Inc. P 2 13500
GQF/GLFD Guilford Pharmaceuticals, Inc. C 3 22500
GUR/GTRC Guitar Center, Inc. C 1 22500
QIF/GIFI Gulf Island Fabrication, Inc. A,C 2 22500
GAC Gulfstream Aerospace Corp. A 3 31500
GMQ/GYMB Gymboree Corporation (The) C 1 31500
HRB H & R Block, Inc. A 1 22500
HNZ H.J. Heinz Company C 3 75000
HQO/HDCO Hadco Corporation C 1 22500
QQH/HAIN Hain Food Group, Inc. C 2 22500
HAL Halliburton Company A,C,P 1 75000
HMK HA-LO Industries, Inc. A 3 31500
HLX Halter Marine Group A 3 22500
HQ Hambrecht & Quist Group A,C 2 22500
HDL Handleman Company A,C,X 3 22500
MAH Hanna (M.A.) Company C 3 22500
HRD Hannaford Bros. Co. P 1 13500
HC Hanover Compressor Co. X 3 13500
HAN Hanson Trust, Plc. C 3 22500
BQ/HRBC Harbinger Corporation A 3 60000
JH Harland (John H.) Company C 3 22500
HDI Harley Davidson, Inc. X,P 2 60000
LOQ/HLIT Harmonic Lightwaves, Inc. A,C 1 31500
HET Harrah's Entertainment, Inc. C 2 45000
HRS Harris Corporation C 2 31500
HSC Harsco Corporation P 1 13500
HHS Harte-Hanks Inc. X 2 31500
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HIG Hartford Financial Services Grp. C 3 31500
HLI Hartford Life, Inc. A 3 22500
HAS Hasbro, Inc. P 1 31500
HE Hawaiian Electric Indus., Inc. P 2 13500
HCC HCC Insurance Holdings, Inc. X 1 22500
ZHQ/HCIA HCIA, Inc. A 3 13500
HCN Health Care REIT, Inc. P 2 13500
HMA Health Mgmt. Associates, Inc. C 2 75000
HQN/HMSY Health Mgmt. Systems, Inc. X 3 22500
HUT/HLTH Healtheon Corporation A,C,X,P 1 75000
HRC HEALTHSOUTH Rehab. Corp. C 3 75000
HEU/HEAR HearMe A,C 3 22500
HTV Hearst-Argyle Television, Inc. P 1 22500
HEQ/HTLD Heartland Express, Inc.  P 3 13500
HMY Heilig-Meyers Company C 2 31500
EHQ/HELE Helen of Troy, Ltd. P 2 22500
HHQ/HELX Helix Technology Corporation A,P 1 22500
HF Heller Financial, Inc. A,C 1 22500
HP Helmerich & Payne, Inc. C 3 31500
HEB Hemisperx Biopharma A,C 2 31500
HQE/HSIC Henry Schein, Inc. C,P 1 31500
HQR/HERBA Herbalife International, Inc. (Cl. A) C 3 22500
QTB/HERBB Herbalife International, Inc. (Cl. B) C 1 13500
HPC Hercules Incorporated A 3 31500
HSY Hershey Foods Corporation A 2 31500
HRZ Hertz Corporation (Cl. A) P 3 22500
HWP Hewlett-Packard Company A,C,X,P 2 75000
HXL Hexcel Corporation P 1 13500
HXQ/HIFN HI/FN, Inc. A,P 1 13500
HIB Hibernia Corporation (Cl. A) C 1 31500
HSU/HSAC High Speed Access Corp. A,C,P 1 75000
HIW Highwoods Properties, Inc. C 2 22500
HB Hillenbrand Industries, Inc. A 3 22500
HLT Hilton Hotels Corporation   A,C,X,P 1 75000
QBH/HBCCA Hispanic Braodcasting Corp. A,C 1 22500
HIT Hitachi Ltd. ADR C 1 13500
NSQ/HNCS HNC Software, Inc. X 1 31500
HOE Hoechst AG A,C 2 22500
HLR Hollinger International, Inc. C 1 31500
HUP/HEPH Hollis-Eden Pharmaceuticals, Inc. C 1 22500
HWQ/HLYW Hollywood Entertainment Corp. A,C 1 60000
HPK Hollywood Park, Inc. C 3 22500
XHQ/HOLX Hologic, Inc. A 3 13500
HD Home Depot, Inc. A,C,X,P 2 75000
HBI HomeBase, Inc. C 3 22500
HM Homestake Mining Company C,X,P 1 75000
HMU/HOMS Homestore.com C 1 31500
HNI Hon Industries, Inc.  P 2 22500
HMC Honda Motor Co., Ltd. X 1 13500
HON Honeywell, Inc. C,X,P 2 31500
HMN Horace Mann Educators Corp, X,P 2 22500
HRL Hormel Foods Corp. X 2 13500
HPT Hospitality Properties Trust C 3 22500
HMT Host Marriott Corp. X 1 60000
HMS Host Marriott Services X 1 13500
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HTN Houghton Mifflin Company P 1 13500
HI Household International, Inc. A 1 75000
HWM Howmet International, Inc. A 1 13500
HRP HRPT Properties Trust C 3 31500
HSE HS Resources, Inc. P 3 13500
HSB HSB Group, Inc. P 3 13500
HBC HSBC Holdings Plc. A,C,X 3 13500
HFU/HUB Hubble Incorporated P 2 13500
HQW/HRBT Hudson River Bancorp P 3 13500
HU Hudson United Bancorp C 1 22500
HQI/HGSI Human Genome Services, Inc. P 1 13500
HUM Humana, Inc. C 2 75000
UQH/HUMCF Hummingbird Comm., Ltd. C 1 13500
HQB/HBAN Huntington Bancshares, Inc. C,X 1 31500
HSM Hussman International C 1 22500
UTQ/HTCH Hutchinson Technology, Inc. A,C,X 2 75000
VHYC Hypercom Corp. X 1 13500
PQT/HYPR Hyperfeed Technologies, Inc. A,C,X 2 75000
WQE/HYSL Hyperion Solutions Corp. C 2 60000
QPI/HYPT Hyperion Telecomm., Inc. C 2 22500
JQ/ITWO i2Technologies, Inc. A 2 75000
UIB/IBIS IBIS Technology Corp. A,P 1 13500
IBP IBP, Inc. A,X 2 31500
QIG/ICGX ICG Communications, Inc. A,C 3 75000
ICN ICN Pharmaceuticals, Inc. A,C,P 1 31500
IIQ/ICOS ICOS Corporation C 1 31500
IDA Idacorp, Inc. X 2 13500
IDQ/IDPH IDEC Pharmaceuticals, Inc. C,X,P 1 31500
IDX Identix, Inc. A 3 13500
IQX/IDXX IDEXX Laboratories, Inc. A,C 3 31500
IQJ/IDTC IDT Corp. C,X 3 75000
XQW/IDXC IDX Systems Corp. A,X 2 31500
GQ/IGEN IGEN International, Inc. X 3 13500
QIH/IHOP IHOP Corp. X 3 13500
IKN Ikon Office Solutions, Inc. C 3 75000
ITW Illinois Tool Works, Inc. A,C,X 3 60000
DIU/DISK Image Entertainment, Inc. C,P 3 22500
IUM/IMAL iMALL, Inc. A,C 2 31500
IMN Imation Corporation A,C 1 22500
IGL IMC Global, Inc. C,P 1 60000
QCI/IMCL ImClone Systems, Inc. C 2 31500
IM Imgram Micro., Inc. A,C,X 3 60000
IMQ/IMNR Immune Response Corp. C 2 31500
IUQ/IMNX Immunex Corporation A,C 3 75000
QPH/IMPH Impath, Inc. C 1 22500
IMP Imperial Bancorp X 3 22500
ICI Imperial Chemical Ind. C 1 31500
UIQ/ICMI Imperial Credit Comm. Mtg. Inv. Corp. P 1 22500
BQJ/ICII Imperial Credit Industries, Inc. C,P 1 31500
IMO Imperial Oil Ltd. A,C 2 22500
QIQ/IMRS IMRglobal Corp. C,P 2 1355
RX IMS Health, Inc. A 2 75000
IQL/INFS In Focus Systems, Inc. C 1 31500
ICO Inacom Corp. A,X 1 13500
N Inco Limited A 1 31500
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IPQ/INCY Incyte Pharmaceuticals X 3 31500
QYC/ICBC Independence Comm. Bank A,C 3 31500
INF Infinity Broadcasting Corp. A,C,X 1 75000
FWQ/INFM Infinity Software A 2 13500
BQU/IUSAB Info USA, Inc. (Cl. B) X 1 13500
UNC/INCX Infocure Corporation A,C,P 2 45000
IAU/IACO Information Advantage, Inc. C 2 31500
IFQ/IFMX Informix Corporation A,C 2 75000
QI/SEEK Infoseek Corp. A,C 3 75000
IOU/INSP InfoSpace.com, Inc. A,C 1 75000
ING ING Group NV C 1 22500
IR Ingersoll Rand Company C 3 60000
QNH/INHL Inhale Therapeutic Systems A 2 22500
QYK/INKT Inktomi Corporation A,C,X 1 75000
NDE INMC Mortgage Holdings, Inc. A 1 31500
IVQ/INVX Innovex, Inc. A,C 2 22500
BLQ/INPR Inprise Corporation A,C 1 75000
IO Input/Output, Inc. C 2 31500
QNT/NSIT Insight Enterprises, Inc. A,X 2 22500
ISQ/INSUA Insituform Technologies, Inc. P 3 13500
IJQ/INSO INSO Corporation X 3 31500
QNS/NSPR Inspire Insurance Solutions A 3 22500
ITQ/IDTI Integrated Device Tech., Inc. C,P 2 75000
IHS Integrated Health Services C 3 31500
IXQ/ISSI Integrated Silicon Solution, Inc. C 3 31500
QIN/INTS Integrated Systems, Inc. P 3 13500
INQ/INTC Intel Corporation A,C,X,P 1 150000
ITU/ITIG Intelligroup, Inc. A,C 1 22500
IDC InterDigital Comm. Corp. C,X,P 3 22500
IQG/IFSIA Interface, Inc. A 2 31500
IGQ/INGR Intergraph Corp. A 1 22500
IS Interim Services, Inc. C,X 2 22500
EEU/LEAF Interleaf, Inc. A,C 3 22500
IUT/INIT Interliant, Inc. C 3 31500
IMG Intermagnetics General Corp. A 1 13500
QIX/ICIX Intermedia Comm., Inc. C,P 3 75000
IQR/INMT Intermet Corp. A 2 13500
IBM International Bus. Machines A,C,X,P 1 15000
IQD/IFCI International Fibercom, Inc. C 3 31500
IFF Intl Flavors & Fragrances C 2 31500
IGT International Game Technology A 1 31500
IHF International Home Foods, Inc. A,X 3 22500
XQS/INSS International Network Svcs. A 3 31500
IP International Paper Co. A,C,X,P 1 75000
IRF International Rectifier Corp. C 3 31500
ISP International Specialty Products X 3 13500
EUG/ICGE Internet Capital Group, Inc. A,C,X 3 150000
LNT Interstate Energy Inc. X 1 22500
QWY/ISCA Intl Speedway Corp. A 3 13500
TQJ/ITDS Intl Telecomm. Data Sys., Inc. A 2 22500
IPG Interpublic Grp. of Companies C 1 31500
IBC Interstate Bakeries Corp. C 1 31500
ITN Intertan, Inc. C,X 1 22500
TPQ/INTL Inter-Tel, Inc. P 1 22500
VQN/INTV InterVoice-Brite, Inc. A,C 1 31500
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QYU/ITVU INTERVU Inc. A,C 3 60000
IBI Intimate Brands, Inc. A,C,X 1 60000
NIU/ITRA Intraware, Inc. A,P 1 31500
IQU/INTU Intuit Corporation A,C 1 75000
ITG Investment Technology Group, Inc. C,P 1 13500
VYQ/INVN InVision Technologies, Inc. A 3 13500
IOM Iomega Corporation A,C,X,P 2 75000
YWQ/IONAY IONA Technologies, Plc. A,C 3 22500
ION Ionics, Incorporated A 1 13500
IPL IPALCO Enterprises, Inc. P 1 22500
QAK/IRIDF Iridium World Comm., Ltd. A,C,X,P 1 75000
QYM/IMTN Iron Mountain, Inc. A 1 13500
QIS/ISIP ISIS Pharmaceutical, Inc. A,C 1 22500
IST ISPAT Intl, N.V. (Cl. A) A 3 22500
ISU/ISSX ISS Group, Inc. C,X 1 75000
TAQ/STAT i-STAT Corp. A,C 1 13500
QIJ/ITCD ITC DeltaCom, Inc. A,P 2 31500
IQQ/ITRI Itron, Inc. X 1 13500
IIN ITT Industries, Inc. C 3 31500
IVX Ivax Corporation C 3 31500
IIU/IVIL iVillage, Inc. A,C,X,P 2 31500
XCQ/IIXC IXC Communications, Inc. A 3 31500
UIX/IIXL iXL Enterprises, Inc. X 1 31500
JCP J C Penney A 2 75000
JHQ/JBHT J.B. Hunt Transport Svcs. P 2 13500
QJD/JDEC J.D. Edwards & Company A,C 2 75000
DQH/JILL J. Jill Group, Inc. (The) A,C,X 2 22500
JBL Jabil Circuit, Inc. C,X,P 3 150000
JKQ/JKHY Jack Henry & Associates Inc. A 3 13500
JBX Jack in the Box, Inc. C,P 3 22500
J Jackpot Enterprises, Inc. C 3 13500
UFF/JAKK JAKKS Pacific, Inc. X 3 33750
QAH/JDAS JDA Software Group, Inc. A,C 1 75000
UQD/JDSU JDS Uniphase Corporation A,P 3 150000
JEF Jefferies Group, Inc. P 1 13500
JP Jefferson Pilot Corporation A 1 22500
JLG JLG Industries, Inc. C 1 22500
JM Johns-Manville Corporation C 1 13500
JNJ Johnson & Johnson A,C,X,P 1 75000
JCI Johnson Controls, Inc. X 1 22500
JNY Jones Apparel Group, Inc. C 2 75000
JOQ/JOINA Jones Intercable, Inc. A 3 22500
JQM/JMED Jones Pharma, Inc. A,C 3 22500
JOS Jostens, Inc. C 3 13500
JRC Journal Register Co. A 2 13500
JUP/JNPR Juniper Networks, Inc. A,C,X,P 1 31500
JQF/FEET Just For Feet, Inc. A,C 3 60000
JQV/JSTN Justin Industries, Inc. P 3 13500
KM K Mart Corporation A,C,X,P 3 75000
KTO K2, Inc. X 2 13500
KS Kafus Industries, Ltd. A 3 13500
KLU Kaiser Aluminum Corporation X,P 1 22500
KLT Kansas City Power & Light Co. P 1 22500
KSU Kansas City Southern Ind., Inc. C,P 3 60000
KBH Kaufman & Broad Home X 1 22500
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KDN Kaydon Corporation X 3 13500
KEA Keane, Inc. A,X 2 60000
KBL Keebler Foods Company A 2 22500
K Kellogg Company A 3 75000
KQC/KELL Kellstrom Industries, Inc. C 3 22500
KWD Kellwood Company C 2 13500
KQE/KMET KEMET Corporation A,C 1 22500
KQR/KNDL Kendle International, Inc. A 2 4500
KMT Kennametal, Inc. X 3 22500
KNT Kent Electronics Corporation C 1 22500
KVQ/KERA Kera Vision, Inc.  C,P 2 31500
KMG Kerr-McGee Corporation A,C,X 1 91500
KEG Key Energy Group, Inc. X,P 1 31500
KP Key Production Company, Inc. P 3 13500
KEY KeyCorp X,P 3 75000
KSE Keyspan Energy C,X 2 31500
TQV/KEYS Keystone Automotive Industries P 2 13500
QPX/KSTN Keystone Financial, Inc. C 3 22500
KRC Kilroy Realty Corporation P 3 13500
KMB Kimberly-Clark Corp. A,C,P 1 75000
ENP Kinder Morgan Energy Ptns., L.P. A 3 13500
QBK/KING King Pharmaceuticals, Inc. A,C 1 22500
KEX Kirby Corporation C 2 13500
KCQ/KLAC KLA-Tencor Corporation C,P 3 75000
KLM KLM Royal Dutch Airlines C 3 22500
KRI Knight Ridder, Inc. X 1 31500
QTN/NITE Knight/Trimark Group, Inc. A,C,P 1 75000
KSS Kohls Corporation C 1 75000
KOL Kollmorgen Corporation P 3 13500
AHO Koninklijke Ahold N.V. A 3 13500
PHG Koninklijke Philips Electronic C 1 75000
KQO/KOPN Kopin Corp. C 3 13500
KFY Korn/Ferry International P 2 22500
KQW/KOSP Kos Pharmaceuticals, Inc. A 2 13500
UKB/KQIP KPNQUEST N.V. A,C 3 31500
KR Kroger Co. A,C,P 1 75000
KRQ/KROG Kroll O'Gara Company A 3 13500
SWU/KSWS K-Swiss, Inc. C,X 1 22500
QQJ/KTIE KTI, Inc. P 2 22500
KQS/KLIC Kulicke and Soffa Ind., Inc. C 1 31500
KCU/KLOC Kushner Locke Co. C 1 22500
LLL L-3 Communications Hldgs. A,C,X 1 22500
LZB La Z Boy, Inc. X 2 13500
LRW Labor Ready, Inc. X,P 2 31500
LAF LaFarge Corp. X 2 13500
LDW Laidlaw, Inc. A 3 31500
LMQ/LRCX Lam Research Corporation  C,P 3 75000
LJQ/LAMR Lamar Advertising Company X 1 22500
LFG LandAmerica Financial Group, Inc. P 3 13500
YQR/LDRY Landry's Seafood Restaurants, Inc. C 1 60000
LE Lands End, Inc. C 3 13500
LQR/LSTR Landstar Systems, Inc. X 1 13500
LHO LaSalle Hotel Properties P 2 13500
QVL/LVCI Laser Vision Centers, Inc. C,P 3 45000
SUE/LASE LaserSight Incorporated A,C,X,P 2 22500
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QLN/LSON Lason, Inc. P 1 22500
LQT/LSCC Lattice Semiconductor Corp. C 3 75000
URH/LCAV LCA Vision, Inc. A,C,X 1 31500
UIN/LWIN Leap Wireless Intermational C,X 1 31500
LEA Lear Corp. A 3 31500
EQN/LGTO Legato Systems, Inc. C 3 75000
LM Legg Mason, Inc. A,C 2 22500
LEG Legget & Platt, Inc. A 3 31500
LEH Lehman Brothers Holdings A,C 1 75000
LEN Lennar Corporation A 2 31500
XQL/LHSPF Lernout & Hauspie Speech Prod. A,C,X,P 3 60000
LUK Leucadia National Products N.V. A 3 22500
QHN/LVLT Level 3 Communications, Inc. A,C,X,P 3 75000
LVQ/LEVL Level One Communications A,C 2 75000
LXK Lexmark International Group A,C,X 1 31500
LGE LG & E Energy Corp. X 3 31500
QLH/LHSG LHS Group, Inc. A,C,X,P 1 22500
DUL/LDIG Liberty Digital, Inc. C 2 31500
LRY Liberty Property Trust P 2 22500
OLQ/LCBM Lifecore Biomedical, Inc. X,P 2 13500
PUN/LPNT LifePoint Hospitals, Inc. A,C 2 31500
LQP/LGND Ligand Pharmaceuticals, Inc. A 2 22500
LKQ/LTBG Lightbridge, Inc. X 1 13500
LTD Limited, Inc. (The) C 2 75000
LQN/LNCR Lincare Holdings, Inc. A 2 31500
LNC Lincoln National Corporation A 1 60000
LLQ/LLTC Linear Technology Corporation P 2 75000
LIN Linens 'N Things, Inc. A 1 22500
LPQ/LIPO Liposome Company C 2 75000
LQZ/LFUS Littlefuse, Inc. P 2 13500
LIT Litton Industries, Inc. C 3 22500
LIZ Liz Claiborne, Inc. C 1 31500
RQC/ERICY LM Ericsson Telephone Co. A,C,X 1 75000
LNR LNR Property Corp. A 2 13500
LMT Lockeed Martin Corporation C,X,P 3 120000
LOD Lodgian, Inc. A,P 2 22500
LCP Loews Cineplex Entertain. Corp. A 1 13500
LTR Loews Corporation C 3 22500
LQJ/LOJN LoJack Corporation C 3 13500
LQS/STAR Lone Star Steakhouse & Saloon C 3 31500
LSS Lone Star Technologies X 2 13500
QBB/LBFC Long Beach Financial Corp. C 2 31500
LDG Longs Drug Stores Corp. X 3 13500
LFB Longview Fibre Company C 3 22500
UOO/LOOK LookSmart, Inc. A,C,X 1 75000
LOR Loral Space & Comm., Ltd. C,X,P 1 75000
LD Louis Dreyfus Natural Gas A 2 13500
LPX Louisiana-Pacific Corporation A 2 31500
LOW Lowes Corporation A,C,X 1 13500
LSI LSI Logic Corporation A,C,X,P 1 75000
LTV LTV Corporation (The) A,C 2 31500
UXT/LTXX LTX Corporation A,C,X 2 31500
LZ Lubrizol Corp. X 2 22500
LU Lucent Technologies, Inc. A,C,X,P 1 150000
LUX Luxottica Group S.p.A. X 1 22500
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QWL/LCOS Lycos, Inc. A,C,P 1 75000
LYO Lyondell Chemical Co. C 3 31500
ULX/LYNX Lynx Therapeutics, Inc. A 2 13500
MRD MacDermid, Inc. P 2 13500
CLI Mack-Cali Realty Corporation P 1 22500
QQ/MCHM MacroChem Corporation A,C 2 22500
MRQ/MACR Macromedia, Inc. P 2 60000
MVU/MVSN Macrovision Corp. A 1 22500
MQE/MADGF Madge Networks N.V. A,C 2 22500
MGL Magellan Health Services, Inc. X 2 13500
MGA Magna Intl, Inc. (Class A) C 2 31500
MAG MagneTek, Inc. P 3 13500
UMA/MAIL Mail.com A,C,X 2 31500
MWL Mail-Well, Inc. P 1 22500
MKG Mallinckrodt, Inc. C 1 31500
MBG Mandalay Resort Group A 3 75000
HCR Manor Care X 2 31500
MAN Manpower, Inc. C 3 31500
ZUQ/MANU Manugistics Group, Inc. A,C 1 22500
RQQ/MAPX MAPIX, Inc. A,C 2 31500
MYQ/MQST MapQuest.com, Inc. X 3 31500
MRL Marine Drilling Companies, Inc. C 2 75000
UMS/MSGI Marketing Services Group, Inc. C,P 2 60000
MAR Marriott International (Cl. A) X 1 60000
MRU/MRBA Marimba, Inc. X 3 31500
MMC Marsh & McLennan Co., Inc. P 1 60000
MQB/MRIS Marshall & Ilsley Corp. A,X 3 22500
KQT/MATK Martek Biosciences Corp. X 3 13500
MLM Martin Marietta Materials, Inc. X 2 22500
MAS Masco Corporation A 1 75000
MSX Mascotech, Inc. C 3 22500
MTZ MasTec, Inc. A,X 1 13500
QAC/MAST Mastech Corporation A,X 3 22500
MSC Material Sciences Corporation X 2 13500
MAT Mattel, Inc. A,C 1 75000
QQM/MTSN Mattson Technology, Inc. P 1 13500
KQG/MAVK Maverick Tube Corporation X 1 22500
XIQ/MXIM Maxim Integrated Prod., Inc. C,P 2 75000
MQL/MXTR Maxtor Corp. A,C,X,P 1 75000
QMW/MXWL Maxwell Technologies, Inc. P 3 13500
MAY May Dept. Stores Co. (The) C 3 60000
MYG Maytag Corporation C 1 31500
MBI MBIA, Inc. X 2 31500
KRB MBNA Corp. A,C 3 75000
CFU/MCAF McAfee.com A,C 3 22500
MKQ/MCCRK McCormick & Co., Inc. X 3 22500
MDR McDermott International, Inc. X 2 31500
MCD McDonalds Corporation A,C,X,P 3 150000
MHP McGraw Hill Cos. X 2 31500
LDQ/WCOM MCI WorldCom, Inc.   A,C,X,P 3 75000
MCK McKesson HBOC, Inc. A,C,P 2 75000
QMD/MCLD McLeod USA C 1 22500
MMR McMoRan Exploration A,C 2 13500
MCN MCN Energy Group, Inc. P 2 22500
MDU MDU Resources Group, Inc. X 3 13500
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MEA Mead Corporation (The) C 1 31500
TQX/TAXI Medallion Finl. Corporation A,C 2 13500
MRE Medco Research, Inc. A 1 13500
UMG MediaOne Group A 1 75000
QIM/MMGR Medical Manager Corp. A,X 3 13500
MRX Medicis Pharmaceutical Corp. A,C 1 22500
UCS/MCNS Mediconsult.com, Inc. A,C 1 31500
MEQ/MEDI Medlmmune, Inc. A,C,P 3 75000
MT Meditrust Corporation A,X 3 31500
QQU/MEDQ MedQuist, Inc. A 2 31500
MDT Medtronic, Inc. A,C 2 75000
MEL Mellon Bank Corporation C,X,P 3 150000
WFR MEMC Electronic Materials, Inc. A,C 1 13500
MNQ/MNTR Mentor Corporation A,P 1 13500
MGQ/MENT Mentor Graphics Corporation A 1 75000
QGM/MRNT Merant Plc. ADR A,C 1 22500
QKM/MRBK Mercantile Bancshares Corp. C 2 22500
MRK Merck & Co., Inc. A,C,X,P 1 75000
QYR/MRCY Mercury Computer Systems A 2 13500
MCY Mercury General Corp. X 3 22500
RQB/MERQ Mercury Interactive Corp. C,X 1 31500
MDP Meredith Corp. A,X 3 22500
MHX Meristar Hospitality Corp. X,P 3 22500
MRA Meritor Automotive, Inc. C 2 22500
MER Merrill Lynch & Co., Inc. A,C,X,P 1 75000
EAQ/MESA Mesa Air Group, Inc. C 2 22500
MLQ/MAIR Mesaba Holdings, Inc.  P 2 13500
MUG/MESG Messagemedia, Inc. C,X,P 1 31500
MQZ/MCRE MetaCreations Corp. A,C 2 22500
MUI Metals USA, Inc. X 2 13500
EQB/MMWW Metamor Worldwide, Inc. C 3 31500
QME/METHA Methode Electronics, Inc. P 1 13500
MQM/MCOM Metricom, Inc. C 1 13500
TQW/MTRS Metris Companies, Inc. C 1 13500
MGM Metro Goldwyn Mayer, Inc. A,C 2 13500
KQM/MTON Metro One Telecomm. X 3 22500
QFN/MFNX Metromedia Fiber Network, Inc. A,C,P 2 120000
MMG Metromedia Intl Group, Inc. C 3 31500
MTD Mettler-Toledo Intl. C 1 22500
MXF Mexico Fund, Inc. (The) A,C 2 22500
MGU/MGCX MGC Communications, Inc. A,C,X 1 22500
QOG/MOGN MGI Pharma, Inc. A,C 1 13500
MTG MGIC Investment Corporation A 3 60000
MGG MGM Grand, Inc. A,C 3 22500
DQM/MIKL Michael Foods, Inc. P 2 13500
IKQ/MIKE Michael's Stores, Inc. P 3 22500
MIQ/MCRL Micrel, Inc. C,P 2 45000
MQR/MWHS Micro Warehouse, Inc. A,X 2 60000
MQI/MICA MicroAge, Inc. C 2 31500
QMT/MCHP Microchip Technology, Inc. C 1 75000
QUM/MUSE Micromuse, Inc. A,C 1 31500
MQU/MUEI Micron Electronics, Inc. A,C,P 1 75000
MU Micron Technology, Inc.   A,C,X,P 1 75000
QXM/MCRS MICROS Systems, Inc. A 3 13500
QMS/MSCC Microsemi Corporation A 3 13500
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MSQ/MSFT Microsoft Corporation   A,C,X,P 1 150000
EOU/MSTR MicroStrategy, Inc. A,P 1 22500
TQM/MTSI MicroTouch Systems A,C 3 13500
MME Mid Atlantic Medical Svcs., Inc. A 3 22500
MEC MidAmerican Energy Hldgs. P 3 22500
MWY Midway Games, Inc. C,X 2 22500
MZ Milacron, Inc. X 2 22500
MCH Millennium Chemicals, Inc. C 3 22500
QMN/MLNM Millennium Pharmaceuticals X,P 2 31500
MHQ/MLHR Miller (Herman), Inc. C 2 31500
MQS/MICCF Millicom Intl Cellular S.A. C 1 22500
MIL Millipore Corporation A 1 22500
MQD/MSPG MindSpring Enterprises, Inc. A,C 1 150000
MTX Minerals Technologies, Inc. P 3 13500
MAQ/MNMD MiniMed, Inc. P 2 27000
MMM Minnesota Mining & Mfg. Co. C,P 1 75000
MPL Minnesota Power & Light Co. X 2 13500
MUP/MIPS MIPS Technologies, Inc. A,C,X 1 22500
MIR Mirage Resorts, Inc. A,C,P 2 75000
SQD/MRVT Miravant Medical Technologies P 3 13500
MND/MNDB Mitchell Energy & Dev. Corp. (Cl. B) P 3 13500
MLT Mitel Corporation P 1 13500
CMQ/MMCN MMC Networks, Inc. A,C 2 31500
MOB Mobil Corporation A,C 2 75000
QMO/MODI Modine Manufacturing Co. P 1 13500
MPS Modis Professional Services C 1 75000
MHK Mohawk Industries, Inc. P 2 22500
OXQ/MOLX Molex Incorporated A,C,X 2 31500
MNC Monaco Coach Corporation X,P 1 13500
MTC Monsanto Company A,C,P 1 75000
MTP Montana Power Co. X 1 31500
MNY MONY Group, Inc. (The) A,X 2 22500
JPM Morgan (J.P.) & Co., Inc. A,C,X 3 75000
MWD Morgan Stanley Dean Witter & Co. A,C,X,P 1 75000
MK Morrison Knudsen Corp. X 2 13500
DUM/MDCM Mortgage.com C 2 31500
MOT Motorola, Inc. A,C,X,P 1 75000
PUM/MPPP MP3.com, Inc. C,X 2 75000
VQX/MRVC MRV Communications, Inc. A,C,P 1 31500
MSM MSC Industrial Direct Co., Inc. C,X 1 22500
QTX/MTIC MTI Technology Corp. A,C 1 31500
YEQ/MTSC MTS Systems Corporation P 2 13500
MLI Mueller Industries X 1 13500
UXM/MLTX Multex.com, Inc. A,X,P 1 22500
MUR Murphy Oil Corporation P 2 13500
MLG Musicland Stores Corp. A,C 1 22500
UTS Musicmaker.com, Inc. C,X 3 31500
MM Mutual Risk Management, Ltd. X 2 22500
MYL Mylan Laboratories, Inc. A 1 75000
GSQ/MYGN Myriad Genetics X 2 13500
NGH Nabisco Group Holdings A,C,X 3 75000
NA Nabisco Holdings Corp. (Cl. A) A,C,X 3 31500
NBR Nabors Industries, Inc. A,C,X 3 75000
QNA/NTAIF Nam Tai Electronics, Inc. A 3 13500
QQQ Nasdaq 100 A 3 20000
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NCC National City Corporation A 1 75000
QTQ/NCBC National Commerce Bancorp C 1 22500
QEZ/NLCS National Computer Sys., Inc. A,C 1 22500
NDC National Data Corp. X 2 22500
NDB National Discount Brokers Group A,C,X,P 1 75000
NSV National Equipment Services, Inc. P 3 13500
TEE National Golf Properties, Inc. P 2 13500
EGU/EGOV National Information Consortium, Inc. C 3 31500
SJQ/NATI National Instruments Corp. P 3 13500
NOI National Oilwell, Inc. C 2 31500
NVH National RV Holdings, Inc. C 1 13500
NSM National Semiconductor Corp. C,P 2 75000
NSI National Service Industries, Inc. X 3 22500
NS National Steel Corp. C 2 22500
QEA/TEAM National TechTeam, Inc. C 2 31500
NFS Nationwide Financial Svcs., Inc. A 1 13500
NHP Nationwide Health Properties, Inc. P 3 22500
YYQ/NMSS Natural Microsystems Corp. X,P 2 13500
UQP/NATR Nature's Sunshine Products A 3 13500
NQT/NAUT Nautica Enterprises, Inc. C 1 31500
QHQ/NAVR Navarre Corp. A,C 3 75000
NCI Navigant Consulting, Inc. A,C,P 2 31500
NAV Navistar International Corp. A,C 1 31500
XQM/NBCI NBC Internet, Inc. A,C,X,P 3 75000
NBQ/NBTY NBTY, Inc. P 3 75000
GCQ/NCOG NCO Group, Inc, X,P 3 22500
NCR NCR Corp. A,C 1 31500
NQW/NCSS NCS Healthcare, Inc. X,P 1 22500
NFF NEFF Corp. C,X,P 1 22500
NMG Neiman Marcus Group, Inc. C 1 13500
GJQ/NMGC NeoMagic Corporation  C,P 1 60000
PEU/NETP Net Perceptions, Inc. A,C 2 31500
NQA/NTBK Net.B@nk, Inc. A,C,X 1 45000
UPT/NTOP Net2Phone, Inc. A,C 1 75000
NUG/NETG NetGravity, Inc. A,C 1 75000
UFA/NTMV NetMoves Corp. C 1 31500
NQD/NTPA Netopia, Inc. C,P 1 31500
NNQ/NSPK NetSpeak Corp. A,C,X 2 22500
UNW/NASC Network Access Solutions Corp. A,C 1 22500
NJQ/NTAP Network Appliance Corp. X 3 75000
CQM/NETA Network Associates, Inc. A,C,P 3 75000
NQK/NCDI Network Computing Devices C 3 22500
NWK Network Equipment Tech., Inc. P 3 22500
NTU/NETS Network Event Theatre Corp. A,C,P 2 31500
XMQ/NPIX Network Peripherals, Inc. A,C,X,P 2 22500
UTN Network Plus Corp. C,X 3 31500
JNQ/NSOL Network Solutions, Inc. A,C,X 1 75000
NUR/NZRO NetZero, Inc. A,C 1 75000
QAV/NBIX Neurocrine Biosciences, Inc. P 1 13500
NQO/NRGN Neurogen Corp. A,X 1 13500
NCE New Century Energies, Inc. X 3 22500
NES New England Electric System X 3 22500
QNO/NEON New Era of Networks, Inc. A,C,P 1 75000
NH New Holland N. V. A 3 31500
NXL New Plan Excel Realty Trust A 2 22500
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NYT New York Times Co. (The) (Cl. A) P 1 31500
NN Newbridge Networks Corp. A,C,P 3 75000
NCT Newcourt Credit Group, Inc. A,C 2 60000
NWL Newell Rubbermaid, Inc. C,P 2 75000
NFX Newfield Exploration Co. A 3 22500
NEM Newmont Mining Corp. A,C,X,P 3 75000
NR Newpark Resources, Inc. X 1 31500
QNW/NEWP Newport Corporation P 2 13500
NNS Newport News Shipbuilding A 2 31500
NWS News Corporation, Ltd. A,C 1 75000
NSW/NWSP News Corporation (Pref.) A 1 75000
QBE/NEWZ Newsedge Corporation C 1 22500
NQX/NXTR Nexstar Pharmaceuticals, Inc.  P 1 13500
NUX/NXTV Next Level Communications X 3 31500
DQX/NXCD NextCard, Inc. A,C 1 31500
FQC/NXTL Nextel Comm. (Cl. A) A,C,P 2 75000
QNF/NXLK NEXTLINK Communications, Inc. A,C 1 63000
NFO NFO Worldwide, Inc. X 3 13500
NMK Niagara Mohawk Power Corp. A 3 60000
QIC/NICEY Nice Systems, Ltd. C 1 22500
GAS NICOR, Inc. P 1 13500
NMR Nielsen Media Research A 2 20000
NKE Nike, Inc. (Class B)   A,C,X,P 1 75000
NDN 99 Cents Only Stores A,P 3 13500
NI NiSource, Inc. P 1 31500
NL NL Industries, Inc. X 2 13500
NBL Noble Affiliates, Inc. A 2 22500
NE Noble Drilling Corporation C 3 75000
NKA/NOKA Nokia Corporation ADR A,C 1 75000
NOQ/NOBE Nordstrom, Inc. A 1 75000
NSC Norfolk Southern Corporation C 3 75000
NT Nortel Networks Corp. A,C,P 3 75000
NVX North American Vaccine, Inc. A 3 13500
QFI/TNFI North Face, Inc. (The) C,P 3 31500
NFB North Fork Bancorporation, Inc. X,P 2 31500
NU Northeast Utilities X 3 31500
NSP Northern States Power Co. A 3 31500
NRQ/NTRS Northern Trust Corporation C 1 31500
DHQ/NFLD Northfield Laboratories, Inc. C,X 2 13500
YLQ/CBRYA Northland Cranberries, Inc. (Cl. A) C 3 22500
NUP/NPNT Northpoint Comm. Group A,C,X,P 2 31500
NOC Northrop Grumman Corp. C 2 31500
NAQ/NWAC Northwest Airlines Corp. A,C 3 75000
NGU/NWNG Northwest Natural Gas Co. X 3 13500
NCX Nova Chemicals Corporation C 1 13500
NIS Nova Corporation A,C 2 31500
NKQ/NOVL Novell, Inc. A,C,P 2 75000
NLQ/NVLS Novellus Systems, Inc. C,P 3 75000
NPQ/NOVN Noven Pharmaceuticals, Inc. P 1 13500
QOH/NOVT Novoste Corp. A,C 1 22500
QQL/NPCI NPC International, Inc. P 3 13500
NSS NS Group, Inc. X 1 22500
NST NSTAR X 2 13500
IQS/NTLI NTL Incorporated C,X 3 60000
NTQ/NUHC Nu Horizons Electronics Corp. X 1 13500
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NUS Nu Skin Enterprises, Inc. A 3 13500
NUE Nucor Corporation C 1 31500
NEV Nuevo Energy Company X 1 13500
UVA/NVDA NVIDIA Corporation A,C,X,P 3 22500
OAK Oak Industries, Inc. A 3 13500
OO Oakley, Inc. C 2 22500
OH Oakwood Homes Corp. X 3 22500
OXY Occidental Petroleum Corp. C 2 75000
OEI Ocean Energy, Inc. C,X,P 2 60000
OII Oceaneering International, Inc. P 1 13500
KUQ/CHUX O'Charley's, Inc. X 2 13500
OTL Octel Corporation C 3 13500
QLO/OCLR Ocular Sciences, Inc. A,C 1 13500
OCN Ocwen Financial Corporation C 3 22500
ODP Office Depot, Inc. A,C,X,P 1 75000
OMX OfficeMax, Inc. A,C 3 75000
OOQ/OLOG Offshore Logistics, Inc. A 2 22500
OG Ogden Corporation C 2 22500
OGE OGE Energy Corp. X 3 31500
OHQ/OCAS Ohio Casualty Corp. X 2 13500
OK Old Kent Financial Corp. X 1 22500
ORI Old Republic Intl Corp. X 1 31500
OLN Olin Corporation A 2 22500
OLS Olsten Corporation A 2 22500
ZQU/ZEUS Olympic Steel, Inc. C 2 13500
OMP OM Group, Inc. P 3 13500
OCR Omnicare, Inc. X,P 3 75000
OMC Omnicom Group, Inc. P 1 31500
QTT/OMPT Omnipoint Corp. A,C 2 75000
ODQ/ASGN On Assignment, Inc. P 2 13500
OV One Valley Bancorp, Inc. X 3 13500
ONU/ONEM OneMain.com, Inc. A,C,P 1 31500
OKE Oneok, Inc. X 2 13500
OUN/ONHN Onhealth Network Co. A,C 1 31500
OQM/OMKT Open Market, Inc. A,C 2 75000
QFT/OTEX Open Text Corporation A,C 2 22500
LNQ/OCLI Optical Coating Laboratory, Inc. P 2 13500
ORQ/ORCL Oracle Corporation A,C,X,P 3 125000
ORB Orbital Sciences Corp. A,C 3 31500
OKQ/ORBK Orbotech, Ltd. X 1 31500
QFY/ORCTF Orckit Comm., Ltd. A,C,P 1 22500
OS Oregon Steel Mills, Inc. X 2 13500
OQR/ORLY O'Reilly Automotive, Inc. X 2 13500
ORG Organogenesis, Inc. C 1 31500
OC Orion Capital Corp. A,C 2 13500
OQE/ORTL Ortel Corporation C 2 13500
OCA Orthodontic Centers of America A 3 22500
QFW/FIBR Osicom Technologies, Inc. A,C,X,P 2 31500
OQQ/OSTE Osteotech, Inc. X 2 22500
OSU O'Sullivan Ind. Holdings, Inc. A 3 13500
OSQ/OSSI Outback Steakhouse, Inc. A,C,P 2 75000
OSI Outdoor Systems, Inc. A 2 60000
OMI Owens & Minor, Inc. P 1 13500
OWC Owens-Corning X 3 22500
OI Owens-Illinois, Inc. C 2 31500
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OQX/OXHP Oxford Health Plans, Inc. C,X 2 75000
QYO/OXGN Oxigene, Inc. A,C 1 13500
GLT P.H. Glatfelter Company X 2 13500
TLK P.T. Telekomunikasi Indonesia A,P 1 22500
PAQ/PCAR PACCAR, Inc. C 2 31500
BOH Pacific Century Finl. Corp. A 2 22500
QAE/PGEX Pacific Gateway Exchange A,C 1 31500
PVQ/PSUN Pacific Sunwear of California X 3 75000
HYQ/PHSYB PacifiCare Health Systems (Cl. B) C 2 31500
PTV Pactiv Corporation X 2 31500
GHQ/PMWI Pagemart Wireless (Cl. A) X 2 13500
PGQ/PAGE Paging Network, Inc. X 3 75000
PWJ Paine Webber Group, Inc. C 1 75000
PQG/PAIR PairGain Technologies, Inc. C 1 75000
PLL Pall Corporation C 3 31500
PQZ/PHHM Palm Harbor Homes, Inc. X 2 13500
PB Pan American Bvrgs, Inc. (Cl. A) A,C 1 31500
PZQ/PAASF Pan American Silver Corp. A 3 13500
OQO/SPOT PanAmSat Corporation C,X 2 31500
BPQ/PNRA Panera Bread Company (Cl. A) X 1 13500
ZZQ/PZZA Papa Johns International, Inc. C 1 22500
UPD/PDYN Paradyne Networks, Inc. C,X 1 60000
PMQ/PMTC Parametric Tech Corp. C,X,P 2 75000
VBQ/PRXL PAREXEL International A,X 3 31500
PKE Park Electrochemical Corp. X 3 13500
PPE Park Place Entertainment Corp. A,C,P 1 75000
PKD Parker Drilling Company C,X 1 60000
PH Parker Hannifin Corp. X 2 31500
PHQ/PGNS PathoGenesis Corp. A,C 3 31500
NZQ/PTEN Patterson Energy, Inc. A 2 60000
PUQ/PAUH Paul Harris Stores, Inc. P 1 22500
PXR Paxar Corporation X 2 13500
PAX Paxson Communications Corp. C 3 22500
PQX/PAYX Paychex, Inc. X 3 75000
PSS Payless ShoeSource, Inc. C 3 22500
PQP/PCMS P-Com, Inc. C,X,P 2 75000
PEB PE Biosystems Group P 3 31500
CRA PE Celera Genomics C 3 13500
QPP/PPOD Peapod, Inc. A,C 3 31500
PE Peco Energy Corporation P 1 75000
PDX Pediatrix Medical Group A,C,P 2 31500
GUQ/PGTV Pegasus Communications Corp. A,C,X 3 22500
PUG/PEGS Pegasus Systems, Inc. A,C 1 22500
QLS/PRLS Peerless Systems Corp. C 2 31500
UQN/PENN Penn National Gaming, Inc. P 1 13500
PN Pennaco Energy, Inc. A 1 31500
PZE Pennzenergy Company C 1 31500
PZL Pennzoil-Quaker State Company A,C 1 31500
PNR Pentair, Inc. X 2 13500
PME Penton Media, Inc. C 1 13500
PGL People's Energy Corporation P 3 13500
EQP/PHBK Peoples Heritage Financial Grp. C 2 31500
PQO/PSFT PeopleSoft, Inc. A,C,P 1 75000
PBY Pep Boys Manny, Moe & Jack C 1 31500
PBG Pepsi Bottling Grp., Inc. A,C,X,P 3 31500
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PEP PepsiCo, Inc. A,C,P 1 25000
GQP/PRGN Peregrine Systems, Inc. A,C 1 75000
HQS/PERI Periphonics Corp. A 2 22500
PKI Perkinelmer, Inc. X 3 22500
PER Perot Systems Corp. A,C,X,P 3 31500
POQ/PRGO Perrigo Company C 3 31500
MQA/PSTI Per-Se Technologies, Inc. A,C 3 75000
IIT Persero P.T. Indonesian A 3 22500
PGA Personnel Group of America P 3 13500
QPT/PETC Petco Animal Supplies, Inc. P 3 22500
PGO Petroleum Geo-Services A,C 2 31500
PQM/PETM Petsmart, Inc. X 2 75000
PQC/PFFB PFF Bancorp, Inc. P 2 13500
PFE Pfizer, Inc. A,C,X,P 3 150000
PCG PG & E Corp. A 3 75000
PJQ/PPDI Pharmaceutical Product Dev. X 1 22500
PNU Pharmacia & Upjohn, Inc. C,P 2 75000
PQA/PCOP Pharmacopeia, Inc. X 2 13500
QPY/PCYC Pharmacyclics, Inc. X 3 13500
QPN/PPRT PharmaPrint, Inc. P 3 13500
PD Phelps Dodge Corporation A,C,P 1 31500
MO Philip Morris Companies, Inc. A,C,X,P 1 75000
PHI Philippine Long Dist. Telephone Co. C 1 22500
P Phillips Petroleum Company A 2 60000
PVH Phillips Van Heusen Corp. C 3 13500
PKQ/PTEC Phoenix Technologies, Ltd. A 3 22500
UMC/PHCM Phone.com A,C 2 75000
PLP Phosphate Resources Partners A 3 22500
PQF/PLAB Phototronics, Inc. A 3 31500
PQH/PHYC PhyCor, Inc. X 3 31500
PTQ/PCTL Picturetel Corp. X 1 60000
PIR Pier 1 Imports, Inc. C 3 75000
CHX Pilgrim's Pride Corp. X 2 13500
PTX Pillowtek Corporation C 2 13500
PTU/PILT Pilot Networks Services, Inc. A,C,X 1 22500
IUG/BIGT Pinnacle Holdings, Inc. A,C 1 31500
PUC/PCLE Pinnacle Systems, Inc. A,C,X 1 31500
PNW Pinnacle West Capital Corp. P 1 31500
QPR/PIOG Pioneer Group, Inc. P 3 13500
PXD Pioneer Natural Resources Co. A 3 31500
OQJ/PIOS Pioneer-Standard Elec., Inc. P 1 22500
PBI Pitney Bowes, Inc. A 1 60000
PZB Pittston Brinks Group X 2 22500
PQJ/PIXR Pixar, Inc. A,X 1 31500
PDG Placer Dome, Inc. A,C,X,P 3 75000
PLX Plains Resources, Inc. A 1 13500
PNQ/PLNR Planar Systems, Inc. A 3 13500
PLT Plantronics, Inc. A 2 13500
PLA Playboy Enterprises, Inc. X 3 13500
PYX Playtex Products, Inc. A 1 22500
QUA/PLXS Plexus Corp. A,C 3 13500
PCL Plum Creek Timber Co., L.P. A 2 13500
SQL/PMCS PMC-Sierra, Inc. C,X,P 2 75000
PMA PMI Group, Inc. (The) A,C 3 22500
PNC PNC Bank Corp. X 2 75000
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PPP Pogo Producing Company C,P 3 22500
PKX Pohang Iron & Steel Co., Ltd. A,C,X 2 60000
PII Polaris Industries, Inc. A 3 13500
PRD Polaroid Corporation C 1 31500
PMS Policy Mgmt. Systems Corp. A 2 22500
RL Polo Ralph Lauren Corporation A,C,X 1 22500
QHD/PLCM Polycom, Inc. C 1 31500
PM/PLMD PolyMedica Corporation P 3 13500
PBQ/PMRY Pomeroy Comp. Resources, Inc. A 1 13500
UVQ/PESC Pool Energy Services Co. C 3 31500
BQW/BPOP Popular, Inc. X 1 22500
PUS/PRSF Portal Software, Inc. C,X 1 31500
UPQ/POSS Possis Medical, Inc. P 1 22500
POT Potash Corp. of Saskatchewan C 3 22500
PCH Potlatch Corporation C 3 13500
POM Potomac Electric Power X 2 31500
QPW/POWI Power Integrations, Inc. A 1 31500
QV/PWRH Powerhouse Tech., Inc. A,C 3 13500
IQF/PTEL Powertel, Inc. P 3 13500
VFQ/PWAV Powerwave Technologies, Inc. C,X 2 60000
PPL PP&L Resources Holdings Co. X 2 31500
PPG PPG Industries, Inc. X 2 31500
PX Praxair, Inc. A 1 60000
PPD Pre Paid Legal Services, Inc. X 2 22500
PCP Precision Capstarts Corp. A,C 2 13500
PDS Precision Drilling Corporation X 3 13500
MQX/PRRC Precision Response Corp. C 3 22500
PKS Premier Parks, Inc. A,P 3 22500
TQO/PTEK Premiere Technologies, Inc. A,C 2 75000
PP Prentiss Properties Trust P 2 13500
QPL/PLFE Presidential Life Corporation X 3 13500
PQK/PRST Presstek, Inc. A,C 1 22500
QUT/PTVL Preview Travel, Inc. C,X,P 1 75000
UXQ/PRIA PRI Automation, Inc. A,C,P 2 31500
PR Price Communications Corp. A 2 13500
PUZ/PCLN Priceline.com, Inc. A,C,X,P 1 75000
PDE Pride International, Inc. X 1 31500
PMK Primark Corporation C 1 22500
PDQ Prime Hospitality Corporation X 1 31500
QSI/PMSI Prime Medical Services C 1 13500
PRT Prime Retail, Inc. P 3 13500
PRM PRIMEDIA, Inc. X,P 3 13500
PQW/PRTL Primus Telecommunications X 3 22500
UHP/PHCC Priority Healthcare Corp. A,C 1 22500
PZN Prison Realty Trust, Inc. P 2 60000
PQU/PRBZ Probusiness Svcs., Inc. A 2 13500
PG Procter & Gamble Company A,C,X,P 1 75000
PUY/PRGY Prodigy Communications Corp. A,C,X,P 3 75000
FPQ/PRGX Profit Recovery Group Intl. A 1 22500
RGQ/PRGS Progress Software Corp. A 3 22500
PGR Progressive Corp. X 2 22500
PRH Promus Hotel Corporation C 1 31500
POI Protection One, Inc. A 3 22500
PL Protective Life Corporation C 1 22500
PQI/PDLI Protein Design Labs, Inc. C 2 22500
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QMC/PAMC Provident American Corp. X,P 2 22500
QEB/PBKS Provident Bankshares Corp. C 1 13500
GQV/PFGI Provident Financial Group C 1 22500
PVN Providian Financial Corporation A,C 3 75000
PUH/PRHC Province Healthcare Company A,C 3 22500
WQG/PROX Proxim, Inc. A,C,P 3 22500
PQQ/PILL ProxyMed, Inc. A,C 1 13500
QPS/PSCX PSC, Inc. P 1 13500
SQP/PSIX PsiNet, Inc. A,C,X 1 75000
PYQ/PSSI PSS World Medical, Inc. X 2 31500
PNM Public Service Co. of NM X 1 22500
PEG Public Service Enterprise Grp. A 3 31500
PSA Public Storage, Inc. X 3 22500
PHM Pulte Corp. X 1 22500
PUP/PUMA Puma Technology, Inc. C,X 2 31500
QXE QIAGEN N.V. A 2 13500
QLC/QLGC QLogic Corporation A,C,P 1 75000
QTL/QLTIF QLT Photo Therapeutics, Inc. A,C,X 3 13500
QCD/QMDC QuadraMed Corporation C,X,P 2 60000
OAT Quaker Oats Co. X 1 31500
QAQ/QCOM QUALCOMM, Inc. A,C,P 1 75000
NX Quanex Corporation P 1 13500
QNQ/QNTM Quantum Corporation C 2 75000
HDD Quantum Corp - Hard Disk Drive C,X 2 31500
AUP/PASA quepasa.com A,C 3 31500
DGX Quest Diagnostics, Inc. C 2 13500
STR Questar Corp. X 2 22500
ZQK Quiksilver, Inc. X 2 22500
QGY/QGLY Quigley Corporation C 2 22500
QRT/QTRN Quintiles Transnational Corp. A,C 1 75000
HQG/QHGI Quorum Health Group, Inc. A 1 31500
QWA/QWST QWEST Communications, Intl A,C,X 1 75000
FLC R&B Falcon Corporation A,C,P 3 75000
RHD R.H. Donnelley Co. A 2 13500
RJR R.J. Reynolds Tobacco Hldgs. A,C,X,P 2 75000
MCQ/RACN Racing Champions Corp. X,P 1 22500
RDN Radian Group P 2 22500
QDR/RADAF Radica Games, Ltd. C 1 22500
JRQ/RTEX RailTex, Inc. X 3 13500
BQO/RNBO Rainbow Technologies, Inc. P 1 13500
QRI/RAIN Rainforest Cafe, Inc. C 2 31500
RAH Ralcorp Holdings, Inc. C 3 13500
RAL Ralston Purina Company C 3 75000
BNQ/RMBS Rambus, Inc. A,C,P 2 75000
QRH/RARE RARE Hospitality Intl, Inc. X 2 31500
RRU/RRRR RARE Medium Group, Inc. A,C,X,P 2 75000
QSD/RSAS RAS Security, Inc. P 1 31500
RAQ/RATL Rational Software Corporation C 1 75000
RJF Raymond James Financial, Inc. A 2 22500
ROV Rayovac Corporation A 3 13500
RTN/RTNB Raytheon Company C 2 75000
RYA/RTNA Raytheon Company (Class A) C 2 60000
RUF/RAFZ Razorfish, Inc. A,C 1 63000
RIQ/RCMT RCM Technologies, Inc. X,P 3 13500
RBQ/RCNC RCN Corporation P 3 60000
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RDA Readers Digest Association A,C 1 31500
RDQ/RDRT Read-Rite Corporation C,P 1 75000
QRN/RNWK RealNetworks, Inc. A,C,X 2 75000
RA Reckson Associates Realty Corp. X 3 13500
ROQ/RCOT Recoton Corp. A 2 22500
BUK/RBAK Redback Networks A,C 1 75000
RWT Redwood Trust, Inc. P 1 13500
RBK Reebok International, Ltd. A 1 31500
RQP/REGN Regeneron Pharm., Inc. X 2 13500
GVQ/RGBK Regions Financial Corporation X 1 60000
RJQ/RGIS Regis Corporation X 3 22500
REL Reliance Group Holdings A,X 1 31500
REI Reliant Energy, Inc. C 3 75000
RLR ReliaStar Financial Corp. A 1 31500
RYQ/REMC REMEC, Inc. A 2 22500
LRQ/RMDY Remedy Corporation C,X,P 3 31500
QRG/REGI Renaissance Worldwide C 2 60000
NUQ/RCGI Renal Care Group, Inc. A 3 31500
RQG/RCII Renters Choice, Inc. X 3 13500
RWY Rent Way A 2 13500
REP Repsol S.A. A 1 22500
RGC Republic Group, Inc.  P 1 13500
QRF/RSFC Republic Securities Financial Corp. C,X 3 31500
RSG Republic Services (Cl. A) A,C 1 31500
RUL/RIMM Research in Motion, Ltd. A,C,X,P 3 31500
RMD ResMed, Inc. A 1 22500
QRE/REXI Resource America, Inc. A 3 75000
RQH/RBMG Resource Bancshares Mortg. A 2 22500
RQT/RESP Respironics, Inc. C 3 31500
QYH/RSTO Restoration Hardware, Inc. A,C 3 7500
RTQ/RTRSY Reuters Group, Plc. A 2 31500
REV Revlon, Inc. A,C,X 3 22500
RKQ/RXSD Rexall Sundown, Inc. A,C 2 75000
REY Reynolds & Reynolds Co. C 1 31500
RLM Reynolds Metals Company  C,P 2 31500
RQZ/RFMD RF Micro Devices, Inc. C,X,P 2 63000
RFS RFS Hotel Investors X 2 13500
RGS RGS Energy Group, Inc. X 3 13500
RHA Rhodia, S.A. A,C 1 13500
RP Rhone-Poulenc SA A,C 1 22500
RYU/RTHM Rhythms Netconnections, Inc. A,C,X,P 3 31500
RQ/RCBK Richmond County Financial X 1 22500
RNQ/RIGS Riggs National Corporation  P 2 13500
RAD Rite Aid Corp. C,X 1 75000
RMU/RMII RMI.Net, Inc. A,C,X 2 31500
EJQ/ROAD Roadway Express, Inc. X 3 13500
RHI Robert Half International, Inc. X 3 60000
UQR/MOND Robert Mondavi Corp. (The) P 2 13500
ROK Rockwell International Corp. C 1 60000
RG Rogers Communications A,C,X,P 1 31500
RQR/RWAV Rogue Wave Software, Inc. P 1 13500
ROH Rohm and Haas Company A 1 60000
ROL Rollins, Inc. X 2 13500
RLC Rollins Truck Leasing Corp. P 1 13500
RPQ/ROMC Romac International, Inc. P 1 31500
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ROP Roper Industries, Inc. X 3 13500
OQU/RSLN Roslyn Bancorp, Inc. A,C,P 1 31500
REQ/ROST Ross Stores, Inc.  P 2 31500
ROS Rostelecom-ADR C 1 22500
ROU Rouge Industries, Inc. P 3 13500
RSE Rouse Company X 1 22500
RDC Rowan Companies, Inc. A,C,P 1 75000
RCL Royal Caribbean Cruises, Ltd. A 3 31500
RD Royal Dutch Petroleum Co. A 1 75000
QRL/RSLCF RSL Communications, Ltd. C 1 22500
RTI RTI International Metals A,X 3 13500
RI Ruby Tuesday, Inc. C 1 13500
QWM/RURL Rural/Metro Corp. A 3 13500
RUS Russ Berrie and Company, Inc. C 3 13500
RML Russell Corporation A 1 22500
ZQ/RYAAY Ryanair Holdings, Plc. A 3 13500
URA/RYAN Ryan's Family Steak Houses C 1 22500
R Ryder Systems, Inc. P 2 31500
RT Ryerson Tull, Inc. X 3 22500
RYL Ryland Corp. X 3 13500
QFB/SONE S1Corporation A,C 1 45000
SQI/SIII S3, Incorporated C,P 1 75000
XQY/SBTK Sabratek Corporation A 2 31500
TSG Sabre Holdings Corp. A,C 2 22500
SAQ/SAFC SAFECO Corporation C 2 60000
SFE Safeguard Scientifics, Inc. A,C 2 22500
FQK/SFSK Safeskin Corp. A 1 75000
SK Safety-Kleen Corp. A,C,X,P 1 22500
SWY Safeway, Inc. A,C 3 75000
AGS Saga Systems, Inc. C,X 1 22500
SKS Saks, Inc. X 2 75000
SBF Salomon Brothers Fund X 2 13500
SUU/SCAI Sanchez Computer Associates A,C,X,P 1 31500
SWQ/SNDK SanDisk Corporation X 1 22500
QDY/SANG Sangstat Medical Corporation X 1 31500
SQN/SANM Sanmina Corporation A,C,P 1 75000
UQS/SCOC Santa Cruz Operation, Inc. C,P 1 31500
SDC Santa Fe International Corp. A,C,X 1 31500
SFS Santa Fe Snyder Corp. A 1 31500
SAP SAP AG A,C,X,P 3 75000
QHH/SPNSF Sapiens Intl Corporation N.V. C,P 1 22500
QPE/SAPE Sapient Corporation C,X 1 31500
SLE Sara Lee Corporation A,C,P 1 75000
QWS/SAWS Sawtek, Inc. C 3 31500
SCG Scana Corporation X 1 22500
TQL/SCBI SCB Computer Technology, Inc. P 1 13500
SGP Schering-Plough Corporation   A,C,P 2 75000
SLB Schlumberger Limited A,C,X 2 75000
HCQ/SCHS School Specialty, Inc. C 2 22500
SCH Schwab Corp. (The Charles) A,C,P 3 75000
SWM Schweitzer-Mauduit Intl, Inc. P 2 13500
SCI SCI Systems, Inc. C 1 60000
SG Scientific Games Holdings A 2 13500
SFA Scientific-Atlanta, Inc. C,X,P 3 60000
JQS/SCIO Scios, Inc. X 1 31500
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SXQ/SCIXF Scitex Corporation, Ltd. A 1 22500
SIU/SCMM SCM Microsystems, Inc. P 3 13500
SMG Scotts Cp. (The) P 1 13500
SSP Scripps (E.W.) Co. (Cl. A) A,C 2 13500
QSL/SDLI SDL, Inc. A 3 22500
SKQ/SCFS Seacoast Financial Services X 3 13500
CKH SEACOR Smit, Inc. C 3 13500
SEG Seagate Technology, Inc. A,C,P 3 75000
VO Seagram Company, Ltd. (The) P 2 75000
SEE Sealed Air Corp. A,X 1 31500
S Sears, Roebuck and Company A,C,X,P 1 75000
QSD/SDTI Security Dynamics Tech., Inc. X 1 31500
QFB/SONE Security First Technologies A 1 60000
QQE/SECX SED Intl Holdings C 2 22500
QEI/SEIC SEI Investments Co. A 3 13500
SEI Seitel, Inc. C,X 2 13500
AJU/SCSS Select Comfort Corporation C 2 22500
XLB Select Sector SPDR - Basic Industries A 3 4500
XLV Select Sector SPDR - Consumer Services A 3 4500
XLP Select Sector SPDR - Consumer Staples A 3 4500
XLY Select Sector SPDR - Cyclical/Transportation A 3 4500
XLE Select Sector SPDR - Energy A 3 4500
XLF Select Sector SPDR - Financial A 3 4500
XLI Select Sector SPDR - Industrial A 3 4500
MDY Select Sector SPDR - MidCap A 3 75000
XLK Select Sector SPDR - Technology A 3 4500
XLU Select Sector SPDR - Utilities A 3 4500
SQZ/SIGI Selective Insurance Group X 3 13500
SRE Sempra Energy A 1 60000
QTU/SMTC Semtech Corporation P 3 22500
SRM Sensormatic Electronics Corp. A 1 31500
ERQ/SEPR Sepracor, Inc. C 1 31500
QEO/SERO Serologicals Corp. A 2 4500
SRV Service Corporation, Intl X 2 75000
SVE Service Experts, Inc. X 2 13500
SVM ServiceMaster, LP X 1 31500
SEV Seven Seas Petroleum, Inc. A 3 13500
QSX/SFXE SFX Entertainment, Inc. A,C,X 1 31500
SH Shandong Huaneng Power Co. A 2 13500
SHI Shanghai Petrochemical Co. C 3 13500
SMS Shared Medical Systems Corp. P 1 22500
SAU/SHRP Sharper Image Corp. A,X,P 2 22500
SHX Shaw Industries, Inc. C 2 31500
SC Shell Transport & Trading Co. C 2 31500
SHW Sherwin-Williams Co. C 3 31500
UGH/SHPGY Shire Pharmaceuticals Group C,X 1 22500
SQR/SATH Shop At Home A,C,X 2 75000
SKO Shopko Stores X 3 13500
SWD Shorewood Packaging Corp. P 3 13500
SFQ/SHFL Shuffle Master, Inc. A 2 13500
SHU Shurgard Storage Centers, Inc. P 1 13500
SGQ/SEBL Siebel Systems, Inc. A,C 2 75000
SIE Sierra Health Services, Inc. X 3 13500
IAQ/SIAL Sigma-Aldrich Corporation C 1 31500
SGI Silicon Graphics, Inc. A,C,P 2 75000
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SSU/SSTI Silicon Storage Tech., Inc. A,C,P 1 31500
SQU/SIVB Silicon Valley Bancshares P 2 13500
VQQ/SVGI Silicon Valley Group, Inc. C 3 60000
ULI/SILK Silknet Software A,C 1 22500
SPG Simon Property Group, Inc. A 2 31500
XQX/SMPS Simpson Industries, Inc. P 2 13500
JQO/SBGI Sinclaire Broadcasting Group (Cl. A) A 3 60000
UQX/SIPX SIPEX Corporation X,P 3 31500
SKM SK Telecom Co., Ltd. C 3 10815
SKY Skyline Corporation C 2 13500
MMQ/SKYT Skytel Communications, Inc. C 3 60000
UWQ/SKYW SkyWest, Inc. C,P 1 22500
SLI SLI, Inc. A 3 13500
SLM SLM Holdings Corporation C 1 75000
UYQ/SMOD SMART Modular Tech., Inc. C 1 31500
SII Smith International, Inc. X 1 75000
FDQ/SFDS Smithfield Foods X 1 22500
SBH SmithKline Beecham, Plc. ADS P 2 75000
JJQ/SSCC Smurfit Stone Container Corp. C,P 2 75000
SNA Snap-On, Inc. A 3 22500
SNC Snyder Communications, Inc. A,C 3 31500
SDH Sodexho Marriott Svcs., Inc. X 1 13500
SOF SoftNet Systems, Inc. A,C,X 2 31500
SOL Sola International, Inc. C 2 22500
SLR Solectron Corporation C,P 1 120000
SOI Solutia, Inc. C 1 60000
SAH Sonic Automotive, Inc. C 2 22500
ZSQ/SONC Sonic Corporation A 2 22500
SON Sonoco Products Co. X 1 22500
SNE Sony Corporation A,X,P 1 22500
SQH/SOSS SOS Staffing Services, Inc. P 2 13500
BID Sothebys Holdings, Inc. A 1 31500
SQ/SRCM Source Media X 1 60000
SDW Southdown, Inc. X 3 22500
SO Southern Company (The) C 2 75000
PCU Southern Peru Copper Corp. A 3 13500
SUG Southern Union Company X 3 13500
SHQ/SOTR Southtrust Corporation P 3 60000
LUV Southwest Airlines C,P 3 202500
ZRQ/SWBT Southwest Bancorporation of Texas, Inc. A,P 2 13500
SWS Southwest Securities Group, Inc. C,P 3 13500
SQV/SVRN Sovereign Bancorp, Inc. X 1 75000
QSQ/SLMD Spacelabs Medical, Inc. X 1 13500
SRQ/SPAR Spartan Motors, Inc. P 3 13500
QCS/SPCT Spectrian Corporation A,C 2 22500
FQF/SFAM Speedfam International, Inc. C,X 1 31500
TRK Speedway Motorsports, Inc. A 3 13500
SQE/SPGLA Spiegel, Incorporated (Cl. A) C 2 22500
SPK Spieker Properties, Inc. P 1 22500
QRH/SPLH Splash Tech. Holdings, Inc. A,C 1 31500
TSA Sports Authority, Inc. (The) A,C 1 22500
QSP/SPLN SportsLine USA, Inc. A,C,P 1 60000
QIR/SPRI SPR, Inc. C 1 13500
SMI Springs Industries, Inc. P 2 13500
FON Sprint Corp. (FON Group) A,C,X,P 2 150000
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PCS Sprint Corp. (PCS Group) A,C,X,P 2 75000
ST SPS Technologies, Inc. X 2 13500
SPW SPX Corporation C 3 22500
YQG/SPYG Spyglass, Inc. A,C,X 1 60000
QUQ/SSNC SS&C Technologies, Inc. P 1 13500
JOE St. Joe Corporation P 3 13500
STJ St. Jude Medical, Inc. C 1 31500
YIQ/MARY St. Mary Land & Exploration X 3 13500
SPC St. Paul Companies, Inc. (The) C 1 60000
QFF/STFF Staff Leasing, Inc. C 2 22500
FVQ/STAF StaffMark, Inc. X,P 1 31500
SGE Stage Stores, Inc. C,P 1 22500
UMT/STMP Stamps.com, Inc. A,C,X 1 75000
OMQ/SMSC Standard Microsystems Corp. A 2 13500
SPF Standard Pacific Corp. X 3 22500
SWK Stanley Works (The) P 1 22500
PLQ/SPLS Staples, Inc. A,C,X,P 3 75000
TQQ/STRX STAR Telecomm., Inc. A,C,P 2 60000
SQX/SBUX Starbucks Corporation A,C 1 75000
SUF/STRM StarMedia Network, Inc. A,C,X 3 31500
SQT/STAA STARR Surgical Company C 3 13500
HOT Starwood Hotels & Resorts C 2 31500
STT State Street Boston Corp. X 2 31500
SIB Staten Island Bancorp C 1 22500
STN Station Casinos, Inc. A,C 1 22500
RQL/STLD Steel Dynamics, Inc.  P 2 22500
SCS Steelcase, Inc. (Cl. A) A,C,X 1 13500
STQ/SMRT Stein Mart X 1 22500
QFR/STNRF Steiner Leisure Limited C 3 13500
URL/SRCL Stericycle, Inc. A,C 2 22500
STE STERIS Corporation C 3 75000
STL Sterling Bancorp C 1 13500
SE Sterling Commerce, Inc. C,X 1 75000
SSW Sterling Software, Inc. C,X 3 31500
SEU/SHOO Steve Madden, Ltd. P 3 13500
SVQ/SSSS Stewart & Stevenson Svcs., Inc. P 3 22500
EQQ/STEI Stewart Enterprises, Inc. P 3 75000
SWC Stillwater Mining Co. P 1 22500
STM STMicroelectronics, N.V. C 1 31500
QSO/SCSWF Stolt Comex Seaway S.A. C,X 3 31500
WSQ/STLTF Stolt-Nielsen S.A. X 3 13500
SGY Stone Energy Corporation P 3 13500
STK Storage Technology Corp. C,P 3 75000
SRR Stride Rite Corporation  P 1 22500
SLQ/SDRC Structural Dynamics Research X 2 31500
SYK Stryker Corp. X 3 22500
RGR Sturm Ruger & Co., Inc. C 3 13500
QBR/SLAM Suburban Lodges of Amer., Inc. C 3 22500
UGQ/SUGN Sugen, Inc. P 2 22500
SZA Suiza Foods Corp. X 3 31500
SUB Summit Bancorp C 1 31500
DQB/SMMT Summit Design, Inc. C 2 22500
BAQ/BEAM Summit Technology, Inc. A,C 3 75000
SIH Sun International Hotels, Ltd. C 2 13500
SUQ/SUNW Sun Microsystems, Inc.   A,C,X,P 1 150000
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SOC Sunbeam Corp. A 1 75000
SNS Sundstrand Corporation C 3 22500
SDS SunGard Data Systems X,P 1 31500
RQY/RAYS Sunglass Hut Intl, Inc. C 3 75000
SUN Sunoco, Inc. X 2 31500
QSR/SNRZ Sunrise Assisted Living, Inc. C 1 31500
SMD Sunrise Medical, Inc. P 2 13500
RNU/SNRS Sunrise Technologies Intl, Inc. A,C,P 2 75000
OWN Sunterra Corporation C 1 31500
STI SunTrust Banks, Inc. P 1 60000
UQG/SUPG SuperGen, Inc. P 1 13500
SUT Superior Telecom A,P 3 13500
TXQ/SUPX Supertex, Inc. X 2 4500
SVU Supervalu, Inc. X 1 31500
JQW/SUSQ Susquehanna Bancshares, Inc. P 3 13500
SFY Swift Energy Company C 1 13500
FQW/SWFT Swift Transportation Co., Inc. C 1 22500
SBQ/SYBS Sybase, Inc. P 3 75000
SYB Sybron International Corp. X 2 31500
YKQ/SYKE Sykes Enterprises A 3 31500
NQV/SLVN Sylvan Learning Systems A 2 31500
SYQ/SYMC Symantec Corporation P 1 75000
SBL Symbol Technologies, Inc. A 1 31500
SQG/SYMM SymmetriCom, Inc. P 2 13500
SQS/SNAP Synaptic Pharm. Corp. X 3 13500
YPQ/SNPS Synopsys, Inc. C 3 75000
SNV Synovous Financial Corp. C 2 31500
YZQ/NZYM Synthetech, Inc. C 2 13500
QSH/SYNM Syntroleum Corporation X 1 13500
SYY Sysco Corporation C 2 75000
SYX Systemax, Inc. A 3 13500
YQS/SCTC Systems & Computer Tech.Corp. A 2 31500
RQW/TROW T. Rowe Price Associates C 1 6000
TSM Taiwan Semicond. Mfg. Co., Ltd. A,C,P 1 92250
TUO/TTWO Take-Two Interactive Software A,C 3 22500
TLB Talbots, Inc. P 2 13500
QQK/TALK Talk.com, Inc. C,X 1 75000
TAN Tandy Corporation A,C 1 75000
QTV/TAVA TAVA Technologies, Inc. A 2 31500
TBQ/TBCC TBC Corporation C 3 13500
TTQ/TCAT TCA Cable TV, Inc. C 3 22500
TCB TCF Financial Corporation C,P 1 22500
TWE TD Waterhouse Group, Inc. A,C,X,P 3 31500
TDQ/TECD Tech Data Corporation  P 3 60000
TGQ/TECH Techne Corp. A,X 1 13500
TNL Technitrol, Inc. A 1 13500
QST/TSCC Technology Solutions Co. C 3 31500
TQY/TCNOF Tecnomatrix Tech., Ltd. A,C 2 13500
TE TECO Energy, Inc. X 2 22500
KQ/TKLC Tekelec A 2 75000
TEK Tektronix, Inc. A,P 1 31500
TMU/TLCM Telcom Semiconductor, Inc. A,C 1 22500
TCS Tele Centro Sul Participacoes S.A. ADS A 1 22500
TFU/TBFC TeleBanc Financial Corp. A,C 1 22500
TBH Telebras HOLDRs A,C,X 1 75000
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TEO Telecom Argentina STET-France A,C,X 1 31500
NZT Telecom Corp. of New Zealand, Ltd. A 3 22500
VXQ/TCIVA TeleCom TCI Ventures Grp (Cl. A) P 1 13500
TFX Teleflex, Inc. P 2 13500
TAR Telefonica de Argentina S.A. A,C,P 1 75000
TDP Telefonica del Peru S.A. C 1 13500
TEF Telefonica S.A. ADR A 3 13500
TMX Telefonos de Mexico S.A. A,C,X,P 2 75000
VNT Telefonos de Venezuela A 1 31500
TGO Teleglobe, Inc. A,C 3 31500
TNE TeleNorte Leste Particip. S.A. ADS A,C 1 60000
TDS Telephone & Data Systems, Inc. P 2 22500
TIP/TSCN Telescan, Inc. A,C,X 1 31500
TCP Telesp Celular Particip. S.A. ADS A 1 31500
TSP Telesp Particip. S.A. ADS A,C 1 60000
QBA/TLSP Telespectrum Worldwide, Inc. C 3 31500
TQD/TSD TeleSudeste Celular Particip. S.A. ADS A,C 3 22500
QTC/TTEC TeleTech Holdings, Inc. C 1 22500
TNU/TGNT Teligent, Inc. C,X,P 2 22500
TEQ/TLAB Tellabs, Inc. A,C,P 3 75000
TNQ/TLXNE Telxon Corporation C 3 31500
TIN Temple-Inland, Inc. A 2 22500
EMF Templeton Emerging Mkts. Fund A 2 13500
THC Tenet Healthcare Corp. A 2 75000
TEN Tenneco Automotive, Inc. A 2 60000
QIP/TERA Tera Computer Company C 3 22500
TER Teradyne, Inc.  C,P 1 75000
TUN/TERN Terayon Communication Sys., Inc. A,C,X,P 1 31500
TEX Terex Corp. A,X 1 13500
TSO Tesoro Petroleum X 2 22500
TQI/WATR Tetra Tech, Inc. P 3 13500
TTI Tetra Technologies X 3 13500
TVQ/TEVIY Teva Pharmaceutical Ind., Ltd. A,C,P 3 31500
TX Texaco, Inc. A,C,X,P 1 75000
TXI Texas Industries, Inc. P 1 13500
TXN Texas Instruments, Inc. A,C,X,P 1 150000
TXU Texas Utilities Company P 1 75000
TXT Textron, Inc. X 3 31500
TQU/SUIT The Men's Warehouse X 2 22500
GO The Walt Disney Company-go.com X 1 161000
GLU/TGLO theglobe.com, Inc. A,C,X,P 2 75000
YTQ/TSCM TheStreet.com, Inc. X 3 31500
TGX Theragenics Corporation C 3 31500
TMD Thermedics, Inc. A 2 13500
TCA Thermo Cardiosystems, Inc. A 1 13500
TMO Thermo Electron Corporation C 3 75000
THI Thermo Instrument Sys., Inc. A 3 13500
THU/THNK THINK New Ideas, Inc. A,C 2 31500
TNB Thomas & Betts Corp. A 3 22500
QHI/THQI THQ, Inc. A,C 3 31500
THQ/COMS 3Com Corporation   A,C,X,P 1 75000
FQ/TDFX 3DFX Interactive, Inc. A,C,P 3 31500
TIU/TIBX TIBCO Software, Inc. A,C,X 2 22500
QMF/TMCS Ticketmaster Online-CitySearch, Inc. A,C,X,P 1 60000
TDW Tidewater, Inc. C,X 1 75000
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QTI/TIER Tier Technologies, Inc. C 1 13500
TIF Tiffany & Co. X 2 22500
TGP Timber Group X 1 22500
TBL Timberland Co. A,X 2 13500
QVT/TMBS Timberline Software Corp. A 1 13500
TWX Time Warner, Inc. A,C,X,P 3 75000
TTU/TWTC Time Warner Telecom, Inc. A,C,X 3 22500
TMC Times Mirror Company C 3 22500
TKR Timken Company (The) C 3 22500
TTN Titan Corp. (The) A,C,X,P 1 22500
XXQ/TEXP Titan Exploration, Inc. X 1 13500
TIE Titanium Metals Corporation X,P 1 22500
TJX TJX Companies, Inc. (The) C 1 75000
BSQ/TMPW TMP Worldwide, Inc. P 3 31500
TOK Tokheim Corporation X 3 13500
TOL Toll Brothers, Inc. A 3 13500
TQF/TMBR Tom Brown, Inc. P 3 13500
TOM Tommy Hilfiger Corporation C 2 31500
TOO Too, Inc. C,X 2 13500
TOQ/TOPP Topps Company (The) C 3 31500
TMK Torchmark Corporation A 2 31500
TD Toronto-Dominion Bank (The) A 1 31500
TOS Tosco Corporation A 1 31500
TOT TOTAL Fina S.A. A,C,P 2 31500
TRL Total Renal Care Holdings, Inc. C,X,P 1 31500
TSS Total System Services, Inc. X 2 13500
TWR Tower Automotive, Inc. A 2 22500
TWQ/TSEMF Tower Semiconductor, Inc. X,P 1 13500
TOY Toys "R" Us, Inc. C,P 3 75000
TM Toyota Motor Corporation C,P 1 13500
TWA Trans World Airlines, Inc. A,C 1 75000
TQT/TWMC Trans World Entertainment A,C 2 31500
TQR/TSAI Transaction Systems Architects X 3 31500
TRP TransCanada PipeLines, Ltd. C 3 13500
RIG Transocean Offshore, Inc. C,X,P 2 75000
JQI/TTII Transportation Tech. Industries X 1 13500
TZQ/TXCC TranSwitch Corporation X 2 31500
TVU/TRVL Travel Services C 2 22500
TAP Travelers Property Casualty (Cl. A) A 3 31500
TXM Trex Medical Corp. A 3 13500
RIU/TRIH Triad Hospitals, Inc. C,P 2 22500
VQP/VIRS Triangle Pharm., Inc. X,P 3 13500
TRY Triarc Cos. A 1 13500
TRB Tribune Company C 2 31500
MUQ/TMAR Trico Marine Services A,C 2 31500
YUM Tricon Global Resource, Inc. A,C 1 60000
TY Tri-Continental Corp. X 3 13500
TRQ/TRMB Trimble Navigation, Ltd.  P 3 13500
RQM/TRMS Trimeris, Inc. A,C 1 22500
TRN Trinity Industries, Inc. A 1 22500
TQN/TQNT Triquint Semiconductor, Inc. C 2 31500
OIL Triton Energy, Ltd. (Cl. A) A,C,X 2 31500
TZH Trizec Hahn Corporation C 1 22500
TNO True North Communications, Inc. C,X 3 13500
DJT Trump Hotels & Casino Resorts A,X 3 22500
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TQK/TRST TrustCo Bank Corp. NY P 3 13500
TKQ/TRMK Trustmark Corporation X 1 22500
TRW TRW, Inc. A 1 31500
SUW/TSFW TSI International Software, Ltd. A,C,X 1 31500
TAM Tubos de Acero de Mexico C 1 31500
TBI Tuboscope, Inc. A,C 2 22500
TUP Tupperware Corporation C 1 22500
QSS/TUTS TUT Systems, Inc. A,C,P 2 31500
TZA TV Azteca S.A. de C.V. A,C 2 22500
UQK/TVGIA TV Guide, Inc. P 3 22500
BMQ/TFSM 24/7 Media, Inc. A,C,P 1 31500
QBT/TWLB Twinlab Corporation C 2 31500
TMM 2M Energy Corporation X 1 13500
TYC Tyco International, Ltd. A,C,X,P 1 75000
TSN Tyson Foods, Inc.  P 1 31500
USB U.S. Bancorp A,C 3 75000
UBS U.S. Bioscience, Inc. A,C 3 75000
USM U.S. Cellular A 2 13500
UFS U.S. Foodservice C 2 22500
TFQ/USFC U.S. Freightways Corp. C 3 22500
UAL UAL Corporation A,C,P 2 75000
UBD/UBID uBid, Inc. A,C,X,P 1 31500
UCR UCAR International, Inc. C 2 31500
UGI UGI Corporation C 1 13500
QRD/UGLY Ugly Duckling Corp. C 3 31500
FQJ/UICI UICI C 2 22500
ULQ/ULTK Ultrak, Inc. C 1 13500
UDS Ultramar Diamond Shamrock C,X 3 22500
UQT/UTEK Ultratech Stepper, Inc.  A,C,P 2 13500
UBB Uniao de Bancos Brasileiros A,C,P 1 31500
UCP UniCapital Corporation A 2 22500
UCM Unicom Corporation C 2 75000
UFI Unifi, Inc. C 3 22500
UFU/UNFY Unify Corp. A,C 2 31500
UN Unilever N.V. A 2 75000
UK Union Carbide Corporation A 1 60000
UNP Union Pacific Corp. X 2 75000
UPR Union Pacific Resources Grp. C,X 1 75000
UPC Union Planters Corp. X 2 22500
UQD/JDSU Uniphase Corp. A,C 3 300000
UNS Unisource Energy Corporation A,P 2 13500
UWW Unisource Worldwide, Inc. C 2 22500
UIS Unisys Corporation A,C,P 1 75000
UAM United Asset Mgmt. Corp. P 2 22500
UAG United Auto Group, Inc. A 2 13500
UDI United Dominion Industries, Ltd. X 2 13500
UNH United HealthCare Corp. A,C 3 75000
UPO/UPCOY United Pan-Europe Comm. N.V. A,C 2 13500
URI United Rentals, Inc. A,X 1 22500
USM United States Cellular Corp. A 2 13500
QTR/USTR United Stationers, Inc. C 3 22500
UTX United Technologies Corp. C 2 75000
QUW/UCOMA UnitedGlobal.Com A 2 60000
QUN/UNIT Unitrin, Inc. X 2 22500
UVN Univision Comm. (Cl. A) A 3 22500
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UCL Unocal Corporation C,P 1 75000
UNA Unova, Inc. C 3 22500
UNM Unumprovident Corp. A,X 3 75000
URQ/URBN Urban Outfitters, Inc. P 3 13500
U US Airways Group, Inc. C,P 3 75000
QFU/CLEC US LEC Corporation A 1 22500
OFQ/OFIS US Office Products Co. C 2 75000
QIA/USON US Oncology, Inc. A,C 2 31500
USW US WEST, Inc. A,C,X,P 1 75000
UQC/USAD USA Detergents, Inc. X 2 13500
QRS/ROSI USA Floral Products, Inc. P 3 13500
QTH/USAI USA Networks, Inc. C 1 75000
USU USEC, Inc. A,C 1 31500
USG USG Corporation C 2 22500
UUX/USIX Usinternetworking A,C,X 3 31500
UST UST, Inc. C 2 31500
QWB/USWB USWeb Corporation A,C,P 1 75000
MRO USX-Marathon Group A 1 75000
X USX-U.S. Steel Group A 1 60000
UTI UTI Energy Corporation A,X 1 31500
UCU Utilicorp United, Inc. X 2 22500
MTN Vail Resorts, Inc. C,P 3 13500
VHQ/VLNC Valence Technology, Inc. A,C 3 22500
VLO Valero Energy Corporation A 3 31500
VLY/MTN Valley National Bancorp X 3 13500
VAL Valspar Corporation (The) P 2 13500
UAS/VUSA Value America, Inc. A,C 2 31500
UVR/WTV ValueVision Intl, Inc. A,C,X 3 60000
VCQ/VCELA Vanguard Cellular Systems C 3 31500
VQG/VANS Vans, Inc. A 1 22500
QTZ/VNTV Vantive Corporation (The) C 3 31500
VRC Varco International, Inc. A,X 3 31500
VAR Varian Associates, Inc. A 2 31500
IUA/VARI Varian, Inc. A,C,X 2 31500
UES/VSEA Varian Semiconductor Equip. A,C,X 2 31500
VRI Vastar Resources, Ltd. X 3 22500
QVC/VECO Veeco Instruments, Inc. A,C 1 22500
Z Venator Group, Inc. X 2 75000
QMP/VMSI Ventana Medical Systems C 1 13500
VTR Ventas, Inc. X 1 22500
RLQ/VRIO Verio, Inc. A,C,P 2 22500
QVR/VRSN VeriSign, Inc. A,C 3 120000
VTS Veritas DGC, Inc. X 2 22500
VUQ/VRTS Veritas Software Corporation A,C 2 75000
YQV/VRTY Verity, Inc. A,C 2 31500
VQR/VRTX Vertex Pharmaceuticals X,P 1 13500
UER/VERT VerticalNet, Inc. A,C,P 1 75000
VTA Vesta Insurance Corporation X 2 13500
VQA/VCAI Veterinary Centers of America P 3 13500
VFC VF Corporation C 2 31500
VIA Viacom, Inc. C,X,P 2 13500
VMB/VIAB Viacom, Inc. (Cl. B) A,C,P 3 75000
VVI VIAD Corp. A 1 22500
VNQ/VIAN Viant Corporation X 1 22500
QVV/VIAS VIASOFT, Inc. A,C 2 31500
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VQL/VYTL Viatel, Inc. A,C,P 2 31500
VAQ/VICL Vical, Inc.  P 2 13500
VIQ/VICR Vicor Corporation C 1 22500
VUO/VIGN Vignette Corporation A,C,X 3 22500
VIP Vimpel-Communications ADR C 1 22500
VPI Vintage Petroleum X 2 22500
HPU/VPHM Viropharma, Inc. C 3 31500
VSH Vishay Intertechnology, Inc. P 1 31500
QNM/VSTN Vistana, Inc. C 2 13500
UDT/VDAT Visual Data Corporation C,P 2 31500
QVN/VNWK Visual Networks, Inc. P 1 22500
VSQ/VISX VISX, Inc. A,C 3 75000
VQT/VTSS Vitesse Semiconductor Corp. C 1 75000
VTO Vitro Sociedad Anomina C 2 31500
VL Vlasic Foods Intl C 2 22500
VLQ/VLSI VLSI Technology, Inc. A,C 1 75000
VOD Vodafone Airtouch Public. A,C,P 1 75000
UVT/VSTR Voicestream Wireless Corp. A,C,X,P 2 31500
VQY/VOLVY Volvo AB C,X 1 31500
VNO Vornado Realty Trust X 1 22500
UOY/VOYN Voyager.net, Inc. C 2 31500
VQE/VTEL VTEL Corporation C 3 22500
VMC Vulcan Materials Co. P 2 13500
WNC Wabash National Corporation C 2 13500
WB Wachovia Corporation  P 1 31500
WHC Wackenhut Corporation C 1 13500
WDR Waddell & Reed Financial, Inc. A,X 3 22500
WAG Walgreen Company A,C 1 75000
WLQ/WALL Wall Data, Inc. C 1 13500
WCS Wallace Computer Services X 3 22500
WMT Wal-Mart Stores, Inc. A,C,X,P 3 75000
WLT Walter Industries, Inc. X 1 22500
WAC Warnaco Group, Inc. A 3 31500
WLA Warner-Lambert Company A,C,P 1 75000
WFQ/WFSL Washington Federal P 2 22500
WGL Washington Gas Light Co. P 1 13500
WM Washington Mutual, Inc. A,C,P 1 75000
WMI Waste Management, Inc. A,C,X 1 75000
WME Waste Management Intl, Plc. C 3 7500
WAT Waters Corporation X 2 13500
WJ Watkins Johnson Co. A,X 1 13500
WSO Watsco, Inc. X 2 13500
WPI Watson Pharmaceuticals, Inc. C 2 31500
WTS Watts Industries X 3 13500
WMO Wausau-Mosinee Paper Corp. X 2 13500
AXU/WAVX Wave Systems Corp. A,C,P 2 60000
WKQ/WAVO Wavo Corporation X 2 75000
WFT Weatherford International, Inc. C 2 75000
WLM Wellman, Inc. C 3 13500
WLP WellPoint Health Networks (Cl. A) A,C 1 31500
WFC Wells Fargo & Company A,C,X,P 1 130000
WEN Wendy's International, Inc. P 3 31500
WQX/WERN Werner Enterprises, Inc. X 3 13500
JQJ/WJCO Wesley Jessen Visioncare C 1 22500
XWQ/WMAR West Marine, Inc. A 1 22500
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QWI/WABC Westamerica Bancorporation P 1 13500
QLW/WSTL Westell Technologies, Inc. C 2 22500
WDC Western Digital Corporation A,C,P 1 75000
WIR Western Inv. Real Estate Trust P 3 13500
WR Western Resources, Inc. A,C 2 22500
WGR Western Gas Resources X,P 1 13500
WIR Western Properties Trust P 3 13500
WRQ/WWCA Western Wireless Corporation X 2 75000
WQQ/WPSN WestPoint Stevens, Inc. C 3 31500
W Westvaco Corporation P 1 22500
WON Westwood One, Inc. X 1 13500
UUQ/WTSLA Wet Seal, Inc. (Class A) C 1 22500
WY Weyerhauser Company C 1 31500
WHR Whirlpool Corporation C 3 31500
PWU/WPNE White Pine Software, Inc. A,C 2 31500
WH Whitman Corporation C 3 31500
WMQ/WHIT Whittman-Hart, Inc. A,C 2 31500
FMQ/WFMI Whole Foods Market, Inc. A 2 31500
WHX WHX Corporation C 1 13500
QOQ/OATS Wild Oats Markets, Inc. A,C 1 22500
WLL Willamette Industries, Inc. C 2 22500
WG Willbros Group, Inc. P 3 13500
WCG Williams Communications Group, Inc. C 2 31500
WMB Williams Companies, Inc. (The) C 2 75000
WSM Williams-Sonoma, Inc. A,C,P 2 22500
WQL/WILM Wilmington Trust Company P 2 13500
QWV/WIND Wind River Systems, Inc. A 2 75000
WND Windmere-Durable Holdings, Inc. P 3 22500
WIN Winn-Dixie Stores, Inc. C 1 22500
WGO Winnebago Industries, Inc. A,C 1 13500
WQS/WCII WinStar Communications, Inc. A,C 1 75000
WQC/WCLX Wisconsin Central Trans. Corp. C 1 31500
WEC Wisconsin Energy Corp. C 1 22500
IUC/WITC WIT Capital Group, Inc. A,X 1 75000
WIT Witco Corporation C 1 22500
WMS WMS Industries, Inc. X 2 22500
WLV Wolverine Tube, Inc. A 3 13500
WWW Wolverine World Wide X 3 22500
WUK/WORK Workflow Management, Inc. A,C,X,P 2 22500
WXQ/WAXS World Access, Inc. A,C,X 1 75000
WRC World Color Press, Inc. C 2 13500
WAQ/WGAT World Gate Communications, Inc. A,C 3 31500
WTQ/WTHG Worthington Industries X 3 31500
WWY Wrigley Jr. Company (Wm.) A 3 22500
WEQ/WSFS WSFS Financial Corp. X 2 13500
XCU/XCED Xceed, Inc. C,P 2 22500
QIY/XEIKY Xeikon N.V. A,X,P 2 22500
XRX Xerox Corporation C,P 1 75000
XLQ/XLNX Xilinix, Inc. C,P 3 150000
XQR/XIRC Xircom, Inc. C 3 31500
XL XL Capital, Limited X 1 31500
XQK/XOMD Xomed Surgical Products, Inc. A,C 3 13500
XQM/XMCM XOOM.com A,C 3 75000
UPP/XPDR Xpedior Incorporation C,X 3 22500
RQX/XRIT X-Rite, Inc. A 2 13500
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XTR XTRA Corp. A,P 3 13500
YHQ/YHOO Yahoo!, Inc. A,C,X,P 1 75000
EEQ/YELL Yellow Corporation A 1 31500
YRK York International Corporation C 2 22500
BUB/UBET Youbet.com, Inc. A,C,X 1 22500
YNR Young & Rubicam, Inc. A,P 1 22500
YQD/YBTVA Young Broadcasting (Cl. A) C 1 22500
YPF YPF Sociedad Anonima A,C 1 75000
ZLC Zale Corporation C 2 22500
UZB/ZANY Zany Brainy, Inc. C,X 2 31500
ZAP Zapata Corporation C 2 75000
ZBQ/ZBRA Zebra Technologies Corp. C,P 2 22500
ZD Ziff-Davis, Inc. A,C 3 31500
ZDZ Ziff-Davis, Inc. - ZD Net A,C 1 13500
ZNQ/ZION Zions Bancorporation Co. X 1 22500
ZIXI/HQU ZixIt A,C 1 75000
QOT/ZOLT Zoltek Companies, Inc. C 1 13500
ZMQ/ZOMX Zomax Incorporated A,P 1 31500
NQZ/ZONA Zonagen, Inc. C 2 13500
ZUO/ZRAN Zoran Corp. A,C,X 3 22500
UZY/ZIGO Zygo Corp. A,C 1 13500

5 0 Footnotes are on page 84.



5 1Footnotes are on page 84.

ZBT/ABT Abbott Laboratories (2001) C,X,P 2 75000
WBT/ABT Abbott Laboratories (2001) C,X,P 2 75000
ZFQ/ANF Abercrombie & Fitch (2001) C,P 2 120000
WFM/ANF Abercrombie & Fitch (2002) C,P 2 120000
ZAU/ACN Acuson Corporation (2001) P 1 13500
WAU/ACN Acuson Corporation (2002) P 1 13500
ZYA/ADPT Adaptec, Inc. (2001) A 1 75000
WYA/ADPT Adaptec, Inc. (2002) A 1 75000
ZAE/ADBE Adobe Systems, Inc. (2001) P 1 75000
WAE/ADBE Adobe Systems, Inc. (2002) P 1 75000
ZVV/AMD Adv. Micro Devices, Inc. (2001) C,X,P 1 75000
WVV/AMD Adv. Micro Devices, Inc. (2002) C,X,P 1 75000
ZLY/AET Aetna, Inc. (2001) A 1 31500
WLY/AET Aetna, Inc. (2002) A 1 31500
ZRH/ATI Airtouch Comm., Inc. (2001) A,C 1 75000
WRH/ATI Airtouch Comm., Inc, (2002) A,C 1 75000
ZAL/ALD Allied-Signal, Inc. (2001) C,P 3 20000
WAD/ALD Allied Signal, Inc. (2002) C,P 3 20000
ZZL/ALL Allstate Corp. (The) (2001) A,C,P 1 75000
WLZ/ALL Allstate Corp. (The) (2002) A,C,P 1 75000
ZZT/ALTR Altera Corporation (2001) C,P 3 150000
WZT/ALTR Altera Corporation (2002) C,P 3 150000
ZZA/AZA Alza Corporation (2001) C,P 1 75000
WZA/AZA Alza Corporation (2002) C,P 1 75000
ZWE/AMZN Amazon.com, Inc. (2001) A,C,X,P 1 450000
WEW/AMZN Amazon.com, Inc. (2002) A,C,P,X 1 450000
ZHS/AHC Amerada Hess Corp. (2001) X 2 31500
WHS/AHC Amerada Hess Corp. (2002) X 2 31500
ZAN/AOL America OnLine, Inc. (2001) A,C,X,P 1 200000
WAN/AOL America OnLine, Inc. (2002) A,C,X,P 1 200000
ZXP/AXP American Express Co. (2001) A,C,P 1 75000
WXP/AXP American Express Co. (2002) A,C,P 1 75000
ZAH/AHP American Home Prod. Corp. (2001) A,C,P 1 75000
WHP/AHP American Home Prod. Corp. (2002) A,C,P 1 75000
ZAF/AIG American Intl Group, Inc. (2001) C 2 75000
WAP/AIG American Intl Group, Inc. (2002) C 2 75000
ZKC/AMT American Tower Corp. (Cl. A) (2001) C 1 31500
WVY/AMT American Tower Corp. (Cl. A) (2002) C 1 31500
ZIA/AIT Ameritech Corporation (2001) C,P 1 75000
WFP/AIT Ameritech Corporation (2002) C,P 1 75000
ZXK/AMTD Ameritrade Holding Corp. (2001) A,C,P 2 75000
WKZ/AMTD Ameritrade Holding Corp. (2002) A,C,P 2 75000
ZAM/AMGN Amgen, Inc. (2001) A,C,X,P 1 150000
WAM/AMGN Amgen, Inc. (2002) A,C,X,P 1 150000
ZAR/AMR AMR Corporation (2001) A,C 2 75000
WAR/AMR AMR Corporation (2002) A,C 2 75000

L E A P S ® ( L O N G - T E R M
E Q U I T Y  A N T I C I P A T I O N

S E C U R I T I E S ® ) 1

position
symbol2 name exchange4 cycle3 limit5



5 2 Footnotes are on page 84.

position
symbol2 name exchange3 cycle4 limit5

ZUD/ADI Analog Devices, Inc. (2001) A,X 3 75000
WDI/ADI Analog Devices, Inc. (2002) A,X 3 75000
ZAQ/ANDW Andrew Corporation (2001) C 1 75000
WWN/ANDW Andrew Corporation (2002) C 1 75000
ZBD/BUD Anheuser Busch Co. (2001) X 3 75000
WBD/BUD Anheuser Busch Co. (2002) X 3 75000
ZAA/AAPL Apple Computer, Inc. (2001) A,C,X,P 1 75000
WAA/AAPL Apple Computer, Inc. (2002) A,C,X,P 1 75000
ZPJ/AMAT Applied Materials, Inc. (2001) A,C,X,P 1 75000
WPJ/AMAT Applied Materials, Inc. (2002) A,C,X,P 1 75000
ZSL/ASA ASA Limited (2001) A,X 2 13500
WSL/ASA ASA Limited (2002) A,X 2 13500
ZSD/ASND Ascend Comm., Inc. (2001) C,X 3 75000
ZA/AFS Associates First Capital Corp. (2001) A,C 3 75000
WFB/AFS Associates First Capital Corp. (2002) A,C 3 75000
ZHO/ATHM At Home Corporation (2001) A,C,X,P 1 75000
WHO/ATHM At Home Corporation (2002) A,C,X,P 1 75000
ZT/T AT&T Corporation (2001) C,X,P 1 75000
WT/T AT&T Corporation (2002) C,X,P 1 75000
ZFR/ARC Atlantic Richfield Co. (2001) C 1 75000
WFA/ARC Atlantic Richfield Co. (2002) C 1 75000
ZYU/AN AutoNation, Inc. (2001) A,C 1 25000
WYU/AN AutoNation, Inc. (2002) A,C 1 25000
ZVP/AVP Avon Products, Inc. (2001) C 1 75000
WVP/AVP Avon Products, Inc. (2002) C 1 75000
ZBH/BHI Baker Hughes, Inc. (2001) A,C,P 1 75000
WBH/BHI Baker Hughes, Inc. (2002) A,C,P 1 75000
ZNB/BAC Bank of America Corp. (2001) C,X,P 1 75000
WBA/BAC Bank of America Corp. (2002) C,X,P 1 75000
ZBK/BKB Bank of Boston Corp. (2001) A 2 75000
WKB/BKB Bank of Boston Corp. (2002) A 2 75000
ZKJ/BK Bank of New York (2001) C 1 75000
WKJ/BK Bank of New York (2002) C 1 75000
ZBE/ONE Bank One Corporation (2001) A,C,X,P 2 75000
WBE/ONE Bank One Corporation (2002) A,C,X,P 2 75000
ZAB/ABX Barrick Gold Corp. (2001) A,C,X,P 1 75000
WRX/ABX Barrick Gold Corp. (2002) A,C,X,P 1 75000
ZBJ/BDX Becton Dickinson (2001) X 3 75000
ZLE/BEL Bell Atlantic Corp. (2001) C,P 1 75000
WLE/BEL Bell Atlantic Corp. (2002) C,P 1 75000
ZLB/BLS BellSouth Corporation (2001) A,C,P 1 75000
WBL/BLS BellSouth Corporation (2002) A,C,P 1 75000
ZBY/BBY Best Buy Co., Inc. (2001) C 3 75000
WBY/BBY Best Buy Co., Inc. (2002) C 3 75000
ZGB/BGEN Biogen, Inc. (2001) A,C 1 25000
WGN/BGEN Biogen, Inc. (2002) A,C 1 25000
ZUS/BMCS BMC Software, Inc. (2001) A,C,P 1 75000
WUS/BMCS BMC Software, Inc. (2002) A,C,P 1 75000
ZBO/BA Boeing Company (The) (2001) A,C,P 2 75000
WBO/BA Boeing Company (The) (2002 A,C,P 2 75000
ZSX/BSX Boston Scientific Corp. (2001) A,C,X,P 2 75000
WBX/BSX Boston Scientific Corp. (2002) A,C,X,P 2 75000
ZAO/BPA BP Amoco Plc. (2001) C,P 1 300000
WAO/BPA BP Amoco Plc. (2002) C,P 1 300000
ZBM/BMY Bristol-Myers Squibb Co. (2001) A,C,X,P 3 150000



WBM/BMY Bristol-Myers Squibb Co. (2002) A,C,X,P 3 150000
ZGJ/BRCM Broadcom Corp. (2001) A,C 2 75000
WGJ/BRCM Broadcom Corp. (2002) A,C 2 75000
ZNI/BNI Burlington North. Santa Fe (2001) C 1 75000
WBU/BNI Burlington North. Santa Fe (2002) C 1 75000 
ZCJ/CS Cabletron Systems, Inc. (2001) A,C,X 1 75000
WCJ/CS Cabletron Systems, Inc, (2002) A,C,X 1 75000
ZVJ/CVC Cablevision Systems Corp. (2001) C,X,P 3 31500
WJD/CVC Cablevision Systems Corp. (2002) C,X,P 3 31500
ZLL/CPB Campbell Soup Co. (2001) C 2 75000
WCP/CPB Campbell Soup Co. (2002) C 2 75000
ZOP/CNI Canadian Ntl Railway Co. (2001) C 1 45000
ZKT/CAT Caterpillar, Inc. (2001) A,C,P 1 75000
WKT/CAT Caterpillar, Inc. (2002) A,C,P 1 75000
ZBR/CBRL CBRL Group, Inc. (2001) P 3 60000
WBR/CBRL CBRL Group, Inc. (2002) P 3 60000
ZWX/CBS CBS Corporation (2001) A,C,P 1 75000
WWX/CBS CBS Corporation (2002) A,C,P 1 75000
ZCX/CUBE C-CUBE Microsystems (2001) A,C 2 75000
WCX/CUBE C-CUBE Microsystems (2002) A,C 2 75000
ZUB/CD Cendant Corp. (2001) A,C,X 2 85000
WLD/CD Cendant Corp. (2002) A,C,X 2 85000
ZCT/CNTO Centocor, Inc. (2001) C 1 75000
WCT/CNTO Centocor, Inc. (2002) C 1 75000
ZCV/CMB Chase Manhattan Corp. (2001) A,C,P 3 75000
WCV/CMB Chase Manhattan Corp. (2002) A,C,P 3 75000
ZCH/CHV Chevron Corporation (2001) A,C,P 3 75000
WCH/CHV Chevron Corporation (2002) A,C,P 3 75000
ZHR/CHIR Chiron Corporation (2001) A,C 1 75000
WCI/CHIR Chiron Corporation (2002) A,C 1 75000
ZCU/CB Chubb Corporation (2001) C 1 31500
WCU/CB Chubb Corporation (2002) C 1 31500
ZUR/CRUS Cirrus Logic, Inc. (2001) C,P 3 60000
WUR/CRUS Cirrus Logic, Inc. (2002) C,P 3 60000
ZCY/CSCO Cisco Systems, Inc. (2001) A,C,X,P 1 150000
WCY/CSCO Cisco Systems, Inc. (2002) A,C,X,P 1 150000
ZVF/CIT CIT Group (2001) A,C 1 31500
WVF/CIT CIT Group (2002) A,C 1 31500
ZRV/C Citigroup, Inc. (2001) A,C,X,P 3 150000
WRV/C Citigroup, Inc. (2002) A,C,X,P 3 150000
ZGF/CLFY Clarify, Inc. (2001) C 2 60000
WLF/CLFY Clarify, Inc. (2002) C 2 60000
ZYC/CCU Clear Channel Comm. (2001) C 1 75000
WVX/CCU Clear Channel Comm. (2002) C 1 75000
ZUT/CLX Clorox Company (2001) C,X 1 75000
WUT/CLX Clorox Company (2002) C,X 1 75000
ZCK/CMGI CMGI, Inc. (2001) A,C 3 150000
WCK/CMGI CMGI, Inc. (2002) A,C 3 150000
ZKO/KO Coca-Cola Company (2001) A,C,X,P 2 75000
WKO/KO Coca-Cola Company (2002) A,C,X,P 2 75000
ZCC/CCE Coca-Cola Ent. (2001) C 2 75000
WOD/CCE Coca-Cola Ent. (2002) C 2 75000
ZAG/CDE Coeur D'Alene Mines (2001) C 2 22500
WEE/CDE Coeur D'Alene Mines (2002) C 2 22500
ZGO/CL Colgate-Palmolive Co. (2001) C 2 75000
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WTP/CL Colgate-Palmolive Co. (2002) C 2 75000
ZCG/CG Columbia Energy Group (2001) A 2 22500
WC/CG Columbia Energy Group (2002) A 2 22500
ZYS/COL Columbia/HCA Healthcare (2001) A,C 2 75000
WOM/COL Columbia/HCA Healthcare (2002) A,C 2 75000
ZPV/CMCSA Comcast Corp. (Cl. A) (2001) X 1 31500
WPV/CMSCA Comcast Corp. (Cl. A) (2002) X 1 31500
ZBB/CMCSK Comcast Corp. (Sp. Cl. A) (2001) C,X 1 75000
WZD/CMCSK Comcast Corp. (Sp. Cl. A) (2002) C,X 1 75000
ZDT/CTC Comp. de Tele. de Chile (2001) C 2 31500
WDT/CTC Comp. de Tele. de Chile (2002) C 2 31500
ZKP/CPQ Compaq Computer Corp. (2001) A,C,X,P 1 75000
WKP/CPQ Compaq Computer Corp. (2002) A,C,X,P 1 75000
ZWP/CPU CompUSA, Inc. (2001) A,C 2 75000
WVC/CPU CompUSA, Inc. (2002) A,C 2 75000
ZCA/CA Computer Assoc. Intl, Inc. (2001) A,C,P 1 75000
WOA/CA Computer Assoc. Intl, Inc. (2002) A,C,P 1 75000
ZWC/CPWR Compuware Corp. (2001) A,C,P 2 300000
WWQ/CPWR Compuware Corp. (2002) A,C,P 2 300000
ZCE/CNC Conseco, Inc. (2001) A,C 2 75000
WCE/CNC Conseco, Inc. (2002) A,C 2 75000
XVO/UVC Convergent Communications (2001) C 3 31500
YOV/UVC Convergent Communications (2002) C 3 31500
ZGL/GLW Corning Incorporated (2001) C 2 75000
WGU/GLW Corning Incorporated (2002) C 2 75000
ZSY/CY Cypress Semiconductor (2001) A,C 3 75000
WSY/CY Cypress Semiconductor (2002) A,C 3 75000
ZLX/DCX DaimlerChrysler AG (2001) A,C,X,P 1 75000
ZCW/DGN Data General Corp. (2001) C,P 3 60000
WCW/DGN Data General Corp. (2002) C,P 3 60000
ZDH/DH Dayton Hudson Corp. (2001) C,P 1 75000
WDH/DH Dayton Hudson Corp. (2002) C,P 1 75000
ZER/DE Deere & Co. (2001) A 3 75000
WER/DE Deere & Co. (2002) A 3 75000
ZDE/DELL Dell Computer Corp. (2001) A,C,X,P 2 200000
WDQ/DELL Dell Computer Corp. (2002) A,C,X,P 2 200000
ZDA/DAL Delta Airlines, Inc. (2001) A,C,X,P 1 75000
WDA/DAL Delta Airlines, Inc, (2002) A,C,X,P 1 75000
ZXD/DO Diamond Offshore Drilling (2001) C 3 75000
WFJ/DO Diamond Offshore Drilling (2002) C 3 75000
ZDS/DIS Disney (The Walt) Company (2001) A,C,X,P 1 75000
WDS/DIS Disney (The Walt) Company (2002) A,C,X,P 1 75000
ZDO/DOW Dow Chemical Co. (2001) C,P 3 60000
WDO/DOW Dow Chemical Co. (2002) C,P 3 60000
ZDD/DD duPont de Nemours & Co. (2001) A,C,P 1 75000
WDD/DD duPont de Nemours & Co. (2002) A,C,P 1 75000
ZEK/EK Eastman Kodak Co. (2001) A,C,X,P 1 75000
WEK/EK Eastman Kodak Co. (2002) A,C,X,P 1 75000
ZEB/ELN Elan Corporation Plc. ADR (2001) C 1 150000
WTB/ELN Elan Corporation Plc. ADR (2001) C 1 150000
ZQZ/ERTS Electronic Arts, Inc. (2001) C 3 75000
WZW/ERTS Electronic Arts, Inc. (2002) C 3 75000
ZED/EDS Electronic Data Systems (2001) C,X 3 75000
WED/EDS Electronic Data Systems (2002) C,X 3 75000
ZEF/EFII Electronics for Imaging, Inc. (2001) C 1 75000
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WEF/EFII Electronics for Imaging, Inc. (2002) C 1 75000
ZYY/LLY Eli Lilly & Co. (2001) A,C,X,P 1 75000
WIL/LLY Eli Lilly & Co. (2002) A,C,X,P 1 75000
ZUE/EMC EMC Corporation (2001) C,X,P 1 150000
WUE/EMC EMC Corporation (2002) C,X,P 1 150000
ZOZ/ENE Enron Corporation (2001) A,C 1 75000
WUM/ENE Enron Corporation (2002) A,C 1 75000
ZPO/EPIC Epicor Software Corp. (2001) C 1 54000
WPR/EPIC Epicor Software Corp. (2002) C 1 54000
ZQF/EFX Equifax, Inc. (2001) P 1 31500
WQF/EFX Equifax, Inc. (2002) P 1 31500
ZES/ESST ESS Technology, Inc. (2001) C 1 75000
WEY/ESST ESS Technology, Inc. (2002) C 1 75000
ZXO/XON Exxon Corporation (2001) A,C,X,P 1 75000
WXO/XON Exxon Corporation (2002) A,C,X,P 1 75000
ZFN/FNM Fannie Mae (2001) A,C,X 3 75000
WFN/FNM Fannie Mae (2002) A,C,X 3 75000
ZFX/FDX Federal Express Corp. (2001) A,C,P 1 150000
WFX/FDX Federal Express Corp. (2002) A,C,P 1 150000
ZFD/FD Federated Dept. Stores (2001) C 2 75000
WDF/FD Federated Dept. Stores (2002) C 2 75000
ZOM/FNV Finova Group, Inc. (2001) A 1 31500
WFG/FNV Finova Group, Inc. (2002) A 1 31500
ZFH/FAC First American Corp. (2001) C,P 3 13500
WFH/FAC First American Corp. (2002) C,P 3 13500
ZVD/FTU First Union Corp. (2001) A,C,X,P 1 75000
WVD/FTU First Union Corp. (2002) A,C,X,P 1 75000
ZFT/FBF Fleet Boston Corp. (2001) A,C,X 1 13500
WFT/FBF Fleet Boston Corp. (2002) A,C,X 1 13500
ZFT/FLT Fleet Financial (2001) A 1 75000
WFT/FLT Fleet Financial (2002) A 2 75000
ZFO/F Ford Motor Company (2001) A,C,X,P 3 75000
WFO/F Ford Motor Company (2002) A,C,X,P 3 75000
ZFY/FORE FORE Systems, Inc. (2001) A,C,X 1 75000
WFY/FORE FORE Systems, Inc. (2002) A,C,X 1 75000
ZML/FRX Forest Lab., Inc. (2001) C 2 31500
WRT/FRX Forest Lab., Inc. (2002) C 2 31500
ZFM/FRE Freddie Mac Corp. (2001) A,C,X 1 75000
WFF/FRE Freddie Mac Corp. (2002) A,C,X 1 75000
ZTL/FTL Fruit of the Loom (2001) C 2 60000
WTL/FTL Fruit of the Loom (2002) C 2 60000
ZHJ/GCI Gannett Co. (2001) P 1 60000
WHJ/GCI Gannett Co. (2002) P 1 60000
ZGS/GPS Gap, Inc. (The) (2001) A,C,P 3 112500
WGS/GPS Gap, Inc. (The) (2002) A,C,P 3 112500
ZWB/GTW Gateway 2000, Inc. (2001) A,C,P 3 150000
WGB/GTW Gateway 2000, Inc. (2002) A,C,P 3 150000
ZZJ/GD General Dynamics (2001) A,C 3 31500
WJR/GD General Dynamics (2002) A,C 3 31500
ZGR/GE General Electric Co. (2001) A,C,X,P 3 75000
WGE/GE General Electric Co. (2002) A,C,X,P 3 75000
ZGI/GIS General Mills, Inc. (2001) P 1 31500
WGI/GIS General Mills, Inc. (2002) P 1 31500
ZGM/GM General Motors Corp. (2001) A,C,P 3 75000
WGM/GM General Motors Corp. (2002) A,C,P 3 75000
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ZGP/GP Georgia-Pacific Corp. (2001) C,X 1 31500
WGP/GP Georgia-Pacific Corp. (2002) C,X 1 31500
ZZG/G Gillette Company (The) (2001) A,C,P 3 50000
WZG/G Gillette Compnay (The) (2002) A,C,P 3 50000
ZGX/GLX Glaxo Wellcome, Plc. (2001) A,C,X 2 75000
WGX/GLX Glaxo Wellcome, Plc. (2002) A,C,X 2 75000
ZTT/GBLX Global Crossing Ltd. (2001) A,C,X,P 1 31500
WWZ/GBLX Global Crossing Ltd. (2002) A,C,X,P 1 31500
ZRG/GSTRF Globalstar Telecom Ltd. (2001) A,C 3 75000
WBC/GSTRF Globalstar Telecom Ltd. (2002) A,C 3 75000
ZSD/GS Goldman Sachs Group, Inc. (2001) X 1 75000
WSD/GS Goldman Sachs Group, Inc. (2002) X 1 75000
ZYR/GT Goodyear Tire & Rubber (2001) A 1 60000
WYR/GT Goodyear Tire & Rubber (2002) A 1 60000
ZTV/TV Grupo Televisa (2001) A,C 1 75000
WTV/TV Grupo Televisa (2002) A,C 1 75000
ZGT/GTE GTE Corporation (2001) A,C,P 3 75000
WGT/GTE GTE Corporation (2002) A,C,P 3 75000
ZGV/GUC Gucci Group, N.V. (2001) A,C,X 1 31500
WGV/GUC Gucci Group, N.V. (2002) A,C,X 1 31500
ZGD/GDT Guidant Corp. (2001) A,C,P 1 75000
WGD/GDT Guidant Corp. (2002) A,C,P 1 75000
ZHW/HAL Halliburton Company (2001) A,C,P 1 75000
WHW/Hal Halliburton Company (2002) A,C,P 1 75000
ZHC/HRC HEALTHSOUTH Rehab Corp. (2001) C 3 75000
WHH/HRC HEALTHSOUTH Rehab Corp. (2002) C 3 75000
ZHN/HNZ Heinz (H.J.) Company (2001) C 3 75000
WHN/HNZ Heinz (H.J.) Company (2002) C 3 75000
ZHP/HWP Hewlett-Packard Co. (2001) A,C,X,P 2 75000
WPW/HWP Hewlett-Packard Co. (2002) A,C,X,P 2 75000
ZHL/HLT Hilton Hotels Corp. (2001) A,C,X,P 1 75000
WHL/HLT Hilton Hotels Corp. (2002) A,C,X,P 1 75000
ZHD/HD Home Depot, Inc. (The) (2001) A,C,X,P 2 75000
WHD/HD Home Depot, Inc. (The) (2002) A,C,X,P 2 75000
ZHM/HM Homestake Mining Co. (2001) C,X,P 1 75000
WHM/HM Homestake Mining Co. (2002) C,X,P 1 75000
ZAL/HON Honeywell International, Inc. C,X 3 21500
WAD/HON Honeywell International, Inc. C,X 3 21500
ZIH/HI Household, Intl (2001) A 1 75000
WOH/HI Household, Intl (2002) A 1 75000
ZVU/HTCH Hutchinson Technology, Inc. (2001) A,C,X 2 75000
WVU/HTCH Hutchinson Technology, Inc. (2002) A,C,X 2 75000
ZIL/ICOS ICOS Corp. (2001) C 1 31500
WJI/ICOS ICOS Corp. (2002) C 1 31500
ZKN/IKN Ikon Office Solutions (2001) C 3 75000
WKN/IKN Ikon Office Solutions (2002) C 3 75000
ZYJ/IMNX Immunex Corporation (2001) A,C 3 75000
WYJ/IMNX Immunex Corporation (2002) A,C 3 75000
ZXF/IFMX Informix Corporation (2001) A,C 2 75000
WIF/IFMX Informix Corporation (2002) A,C 2 75000
ZIC/INKT Inktomi Corporation (2001) A,C,X 1 75000
WHA/INKT Inktomi Corporation (2002) A,C,X 1 75000
ZOB/INPR Inprise Corp (2001) C 1 75000
WOB/INPR Inprise Corp (2002) C 1 75000
ZNL/INTC Intel Corporation (2001) A,C,X,P 1 150000
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WNL/INTC Intel Corporation (2002) A,C,X,P 1 150000
ZLJ/ICIX Intermedia Comm., Inc. (2001) C,P 3 75000
WLJ/ICIX Intermedia Comm., Inc. (2002) C,P 3 75000
ZIB/IBM International Business Machines (2001) A,C,X,P 1 15000
WIB/IBM International Business Machines (2002) A,C,X,P 1 15000
ZGG/IGT International Game Tech. (2001) A 1 31500
WGG/IGT International Game Tech. (2002) A 1 31500
ZNP/IP International Paper Co. (2001) A,C,X,P 1 75000
WNP/IP International Paper Co. (2002) A,C,X,P 1 75000
ZJN/JNJ Johnson & Johnson (2001) A,C,X,P 1 75000
WJN/JNJ Johnson & Johnson (2002) A,C,X,P 1 75000
ZKM/KM K Mart Corp. (2001) A,C,X,P 3 75000
WKM K Mart Corp. (2002) A,C,X,P 3 75000
ZLK/K Kellogg Company (2001) A 3 75000
WKG/K Kellogg Company (2002) A 3 75000
ZKL/KMB Kimberly-Clark Corp. (2001) A,C 1 75000
WKL/KMB Kimberly-Clark Corp. (2002) A,C 1 75000
ZXG/KLAC KLA-Tencor Corp. (2001) C,P 3 75000
WXG/KLAC KLA-Tencor Corp. (2002) C,P 3 75000
ZKK/KR Kroger Co. (2001) A,C 1 150000
WKK/KR Kroger Co. (2002) A,C 1 150000
ZPC/LRCX Lam Research Corp. (2001) C,P 3 75000
WMJ/LRCX Lam Research Corp. (2002) C,P 3 75000
ZHE/LEH Lehman Brothers (2001) A,C 2 75000
WHE/LEH Lehman Brothers (2002) A,C 2 75000
ZEV/LVLT Level 3 Communications, Inc. (2001) A,C,X,P 3 75000
WVK/LVLT Level 3 Communications, Inc. (2002) A,C,X,P 3 75000
ZLT/LTD Limited, Inc. (The) (2001) C 2 75000
WDL/LTD Limited, Inc. (The) (2002) C 2 75000
ZRZ/LIPO Liposome Company (2001) C 2 75000
WXF/LIPO Liposome Company (2002) C 2 75000
ZYD/ERICY LM Ericsson Telephone (2001) A,C,X 1 75000
WRY/ERICY LM Ericsson Telephone (2002) A,C,X 1 75000
ZLO/LOR Loral Space & Comm. (2001) C,X,P 1 75000
WLO/LOR Loral Space & Comm. (2002) C,X,P 1 75000
ZOY/LOW Lowe's Companies (2001) A,C,X 1 75000
WOY/LOW Lowe's Companies (2002) A,C,X 1 75000
ZSI/LSI LSI Logic Corporation (2001) A,C,X,P 1 75000
WBS/LSI LSI Logic Corporation (2002) A,C,X,P 1 75000
ZEU/LU Lucent Technologies, Inc. (2001) A,C,X,P 1 150000
WEU/LU Lucent Technologies, Inc. (2002) A,C,X,P 1 150000
ZLM/MADGF Madge Networks N.V. (2001) A,C 2 31500
WDM/MADGF Madge Networks N.V. (2002) A,C 2 31500
ZGA/MGA Magna Intl, Inc. (2001) C 2 31500
WMG/MGA Magna Intl, Inc. (2002) C 2 31500
ZDQ/MRL Marine Drilling Co. (2001) C 2 75000
WIM/MRL Marine Drilling Co. (2002) C 2 75000
ZVC/MAT Mattell, Inc. (2001) A,C 1 75000
ZMY/MYG Maytag Corporation (2001) C 1 31500
WMY/MYG Maytag Corporation (2002) C 1 31500
ZK/KRB MBNA Corporation (2001) A,C 3 75000
WK/KRB MBNA Corporation (2002) A,C 3 75000
ZMC/MCD McDonald’s Corp. (2001) A,C,X,P 3 150000
WMN/MCD McDonald’s Corp. (2002) A,C,X,P 3 150000
ZMP/MHP McGraw Hill, Inc. (2001) X 2 63000
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WMP/MHP McGraw Hill, Inc. (2002) X 2 63000
ZQM/WCOM MCI WorldCom, Inc. (2001) A,C,X,P 3 75000
WQM/WCOM MCI WorldCom, Inc. (2002) A,C,X,P 3 75000
ZHG/MCK McKesson HBOC, Inc. (2001) A,C,P 2 75000
WHG/MCK McKesson HBOC, Inc. (2002) A,C,P 2 75000
ZKD/MDT Medtronic, Inc. (2001) A,C 2 112125
WKV/MDT Medtronic, Inc. (2002) A,C 2 112125
WYC/WFR MEMC Electronics Matls. (2002) A 1 13500
ZMK/MRK Merck & Co., Inc. (2001) A,C,X,P 1 75000
WMR/MRK Merck & Co., Inc. (2002) A,C,X,P 1 75000
ZEM/MER Merrill Lynch & Co., Inc. (2001) A,C,X,P 1 75000
WZM/MER Merrill Lynch & Co., Inc. (2002) A,C,X,P 1 75000
ZFB/MFNX Metromedia Fiber Network, Inc. (2001) A,C,P 2 120000
WOF/MFNX Metromedia Fiber Network, Inc. (2002) A,C,P 2 120000
ZMG/MTG MGIC Investment Corp (2001) A 3 60000
WIG/MTG MGIC Investment Corp (2002) A 3 75000
ZGY/MU Micron Technology, Inc. (2001) A,C,X,P 1 75000
WGY/MU Micron Technology, Inc. (2002) A,C,X,P 1 75000
ZMF/MSFT Microsoft Corporation (2001) A,C,X,P 1 150000
WMF/MSFT Microsoft Corporation (2002) A,C,X,P 1 150000
ZMB/MOB Mobil Corporation (2001) A,C 2 75000
WML/MOB Mobil Corporation (2002) A,C 2 75000
ZM/MTC Monsanto Co. (2001) C,P 1 75000
WMC/MTC Monsanto Co. (2002) C,P 1 75000
ZJP/JPM Morgan (J.P.) & Co. (2001) A,C,X 3 75000
WJP/JPM Morgan (J.P.) & Co. (2002) A,C,X 3 75000
ZWD/MWD Morgan Stanley Dean Witter (2001) A,C,X,P 1 75000
WWD/MWD Morgan Stanley Dean Witter (2002) A,C,X,P 1 75000
ZMA/MOT Motorola, Inc. (2001) A,C,X,P 1 75000
WMA/MOT Motorola, Inc. (2002) A,C,X,P 1 75000
ZRB/NBR Nabors Industries, Inc. (2001) A,C,X 3 75000
WRB/NBR Nabors Industries, Inc. (2002) A,C,X 3 75000
ZWQ/QQQ NASDAQ 100 Shares (2001) A 3 20000
WNQ/QQQ NASDAQ 100 Shares (2002) A 3 20000
ZUN/NSM National Semiconductor (2001) A,C,P 2 75000
WUN/NSM National Semiconductor (2002) A,C,P 2 75000
ZNE/NETA Network Associates, Inc. (2001) A,C,P 3 75000
WNE/NETA Network Associates, Inc. (2002) A,C,P 3 75000
ZNW/NN Newbridge Networks Corp. (2001) A,C,P 3 75000
WNW/NN Newbridge Networks Corp. (2002) A,C,P 3 75000
ZIE/NEM Newmont Mining Co. (2001) A,X,P 3 75000
WIE/NEM Newmont Mining Co. (2002) A,X,P 3 75000
ZLN/NWS News Corp., Ltd. (2001) A,C,X 1 75000
WLN/NWS News Corp., Ltd. (2002) A,C,X 1 75000
ZFU/NXTL NEXTEL Comm., Inc. (2001) A,C,P 2 75000
WFU/NXTL NEXTEL Comm., Inc. (2002) A,C,P 2 75000
ZNK/NKE Nike, Inc. (Class B) (2001) A,C,X,P 1 75000
WNK/NKE Nike, Inc. (Class B) (2002) A,C,X,P 1 75000
ZOK/NOKA Nokia Corp. (2001) A,C 1 75000
WIK/NOKA Nokia Corp. (2002) A,C 1 75000
ZNZ/NOBE Nordstrom, Inc. (2001) A 1 75000
WNZ/NOBE Nordstrom, Inc. (2002) A 1 75000
ZOO/NY Nortel Networks Corp. (2001) A,C 3 150000
WNT/NY Nortel Networks Corp. (2002) A,C 3 150000
ZOJ/NOC Northrop Corp. (2001) C 2 31500



WJO/NOC Northrop Corp. (2002) C 2 31500
ZWW/NWAC Northwest Airlines (2001) A,C 3 75000
WAW/NWAC Northwest Airlines (2002) A,C 3 75000
ZNN/NOVL Novell, Inc. (2001) A,C,P 2 75000
WNN/NOVL Novell, Inc. (2002) A,C,P 2 75000
ZBN/NUE Nucor Corp. (2001) C 1 31500
WBN/NUE Nucor Corp. (2002) C 1 31500
ZXY/OXY Occidental Petro. Corp. (2001) C 2 75000
WXY/OXY Occidental Petro. Corp. (2002) C 2 75000
ZDP/ODP Office Depot, Inc. (2001) A,C,X 1 75000
WDP/ODP Office Depot, Inc. (2002) A,C,X 1 75000
ZOR/ORCL Oracle Corporation (2001) A,C,X,P 3 125000
WOQ/ORCL Oracle Corporation (2002) A,C,X,P 3 125000
ZRI/ORB Orbital Sciences (2001) A,C 3 25000
WRZ/ORB Orbital Sciences (2002) A,C 3 25000
OQX/OXHP Oxford Health Plans, Inc. (2001) P 2 75000
ZQS/PHSY PacifiCare Helath Systems, Inc. (2001) C 2 31500
WHZ/PHSY PacifiCare Helath Systems, Inc. (2002) C 2 31500
ZWJ/PWJ Paine Webber Group (2001) C 1 75000
WWJ/PWJ Paine Webber Group (2002) C 1 75000
ZGC/PAIR PairGain Tech., Inc. (2001) A,C 1 75000
WGC/PAIR PairGain Tech., Inc. (2002) A,C 1 75000
ZPQ/PSFT Peoplesoft, Inc. (2001) A,C,P 1 75000
WOZ/PSFT Peoplesoft, Inc. (2002) A,C,P 1 75000
ZPP/PEP PepsiCo, Inc. (2001) A,C,P 1 25000
WP/PEP PepsiCo, Inc. (2002) A,C,P 1 25000
ZPE/PFE Pfizer, Inc. (2001) A,C,X,P 3 150000
WPE/PFE Pfizer, Inc. (2002) A,C,X,P 3 150000
ZUP/PNU Pharmacia & Upjohn (2001) C,P 1 75000
WUP/PNU Pharmacia & Upjohn (2002) C,P 1 75000
ZZP/PD Phelps Dodge Corp. (2001) A,C 1 31500
WZP/PD Phelps Dodge Corp. (2002) A,C 1 31500
ZMO/MO Philip Morris Cos. (2001) A,C,X,P 1 75000
WRR/MO Philip Morris Cos. (2002) A,C,X,P 1 75000
ZBW/PBI Pitney Bowes, Inc. (2001) A 1 60000
WBZ/PBI Pitney Bowes, Inc. (2002) A 1 60000
ZPD/PDG Placer Dome, Inc. (2001) A,C,X 3 75000
WPD/PDG Placer Dome, Inc. (2002) A,C,X 3 75000
ZRW/PMA PMI Group, Inc. (The) (2001) A 3 22500
WRW/PMA PMI Group, Inc. (The) (2002) A 3 37500
ZSM/PNC PNC Bank Corp. (2001) X 2 75000
WYL/PNC PNC Bank Corp. (2002) X 2 75000
ZRD/PRD Polaroid Corporation (2001) C 1 31500
WRD/PRD Polaroid Corporation (2002) C 1 31500
ZPT/POT Potash Corp. of Sask. (2001) C 3 22500
WPT/POT Potash Corp. of Sask. (2002) C 3 22500
ZP/PPG PPG Industries, Inc. (2001) X 2 31500
WPN/PPG PPG Industries, Inc. (2002) X 2 31500
ZTJ/PTEK Premiere Technologies (2001) A,C 2 75000
WQJ/PTEK Premiere Technologies (2002) A,C 2 75000
ZPG/PG Proctor & Gamble Co. (2001) A,C,X,P 1 75000
WPG/PG Proctor & Gamble Co. (2002) A,C,X,P 1 75000
ZNA/PVN Providian Corporation (2001) C 3 75000
WVR/PVN Providian Corporation (2002) C 3 75000
ZQO/OAT Quaker Oats Co. (2001) X 1 31500
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WQO/OAT Quaker Oats Co. (2002) X 1 31500
ZLU/QCOM QUALCOMM, Inc. (2001) A,C,X,P 1 75000
WLU/QCOM QUALCOMM, Inc. (2002) A,C,X,P 1 75000
ZWK/QWST Qwest Communications (2001) A,C,X 1 25000
WWH/QWST Qwest Communications (2002) A,C,X 1 25000
ZLR/RAL Ralston Purina (2001) C 3 75000
WLR/RAL Ralston Purina (2002) C 3 75000
ZIX/RMBS Rambus, Inc. (2001) A,C,P 2 75000
WWO/RMBS Rambus, Inc. (2002) A,C,P 2 75000
ZRA/RATL Rational Software (2001) C 1 75000
WRA/RATL Rational Software (2002) C 1 75000
ZJW/RDRT Read-Rite Corporation (2001) C,P 1 75000
WJW/RDRT Read-Rite Corporation (2002) C,P 1 75000
ZRK/RBK Reebok, Intl Ltd. (2001) A 1 31500
WRK/RBK Reebok, Intl Ltd. (2002) A 1 25000
ZAD/RAD Rite Aid Corp. (2001) C,X 1 75000
WVB/RAD Rite Aid Corp. (2002) C,X 1 75000
ZRJ/RN RJR Nabisco Holdings (2001) A,C,X 3 75000
WRJ/RN RJR Nabisco Holdings (2002) A,C,X 3 75000
ZLH/SAFC SAFECO Corp. (2001) C 2 60000
WGH/SAFC SAFECO Corp. (2002) C 2 60000
ZFK/SFSK Safeskin Corporation (2001) A 1 75000
WFK/SFSK Safeskin Corporation (2002) A 1 75000
ZZO/SWY Safeway, Inc. (2001) A,C 3 75000
WYF/SWY Safeway, Inc. (2002) A,C 3 75000
ZSC/SKS Saks, Inc. (2001) X 2 60000
WSC/SAKS Saks, Inc. (2002) X 2 60000
ZEJ/SDC Santa Fe Intl Corp. (2001) A,C,X 1 31500
WEJ/SDC Santa Fe Intl Corp. (2002) A,C,X 1 31500
ZSP/SAP SAP Ag (2001) A,C,X,P 3 75000
WTA/SAP SAP Ag (2002) A,C,X,P 3 75000
ZZS/SLE Sara Lee Corporation (2001) A,C 1 75000
WZS/SLE Sara Lee Corporation (2002) A,C 1 75000
ZFE/SBC SBC Comm., Inc. (2001) A,C,P 1 75000
WFE/SBC SBC Comm., Inc. (2002) A,C,P 1 75000
ZSG/SGP Schering-Plough Corp. (2001) A,C,P 2 75000
WSG/SGP Schering-Plough Corp. (2002) A,C,P 2 75000
ZZW/SLB Schlumberger Limited (2001) A,C,X 2 75000
WUB/SLB Schlumberger Limited (2002) A,C,X 2 75000
ZWS/SCH Schwab Corporation (2001) A,C,P 3 75000
WWS/SCH Schwab Corporation (2002) A,C,P 3 75000
ZTZ/SEG Seagate Technology (2001) A,C,P 3 75000
WTZ/SEG Seagate Technology (2002) A,C,P 3 75000
ZS/S Sears, Roebuck and Co. (2001) A,C,X,P 1 75000
WSI/S Sears, Roebuck and Co. (2002) A,C,X,P 1 75000
ZJI/XLB Select Sector SPDR - Basic Industries (2001) A 3 4500
WJB/XLB Select Sector SPDR - Basic Industries (2002) A 3 4500
ZJS/XLV Select Sector SPDR - Consumer Services (2001) A 3 4500
WJV/XLV Select Sector SPDR - Consumer Services (2002) A 3 4500
ZJD/XLP Select Sector SPDR - Consumer Staples (2001) A 3 4500
WJS/XLP Select Sector SPDR - Consumer Staples (2002) A 3 4500
ZJE/XLY Select Sector SPDR - Cyclical/Transportation (2001) A 3 4500
WJG/XLY Select Sector SPDR - Cyclical/Transportation (2002) A 3 4500
ZJG/XLE Select Sector SPDR - Energy (2001) A 3 4500
WJE/XLE Select Sector SPDR - Energy (2002) A 3 4500
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ZJF/XLI Select Sector SPDR - Financial (2001) A 3 4500
WJF/XLI Select Sector SPDR - Financial (2002) A 3 4500
ZJK/XLI Select Sector SPDR - Industrial (2001) A 3 4500
WJL/XLI Select Sector SPDR - Industrial (2002) A 3 4500
ZJL/XLK Select Sector SPDR - Technology (2001) A 3 4500
WJK/XLK Select Sector SPDR - Technology (2002) A 3 4500
ZJO/XLU Select Sector SPDR - Utilities (2001) A 3 4500
WJU/XLU Select Sector SPDR - Utilities (2002) A 3 4500
ZQT/SEPR Sepracor, Inc. (2001) C 1 31500
WQT/SEPR Sepracor, Inc. (2002) C 1 31500
ZME/SKYT Skytel Comm. (2001) C 3 60000
WMM/SKYT Skytel Comm. (2002) C 3 60000
ZMZ/SLM SLM Holdings Corp. (2001) C 1 75000
WQH/SLM SLM Holdings Corp. (2002) C 1 75000
ZPF/SBH SmithKline Beecham (2001) P 2 21000
WPF/SBH SmithKline Beecham (2002) P 2 75000
ZSR/SLR Solectron Corp. (2001) C,P 1 120000
WRL/SLR Solectron Corp. (2002) C,P 1 120000
ZOA/SOI Solutia, Inc. (2001) C 1 60000
WOL/SOI Solutia, Inc. (2002) C 1 60000
ZEY/SNE Sony Corporation (2001) A,X,P 1 22500
WOT/SNE Sony Corporation (2002) A,X,P 1 22500
ZUV/LUV Southwest Airlines Co. (2001) C,P 3 202500
WUV/LUV Southwest Airlines Co. (2002) C,P 3 202500
ZRM/SWS Southwest Securities Group, Inc. (2001) C 3 13500
WRM/SWS Southwest Securities Group, Inc. (2002) C 3 13500
ZSW/SVRN Sovereign Bancorp (2001) X 1 75000
WSW/SVRN Sovereign Bancorp (2002) X 1 75000
ZON/FON Sprint Corp. (2001) A,C,X,P 2 150000
WO/FON Sprint Corp. (2002) A,C,X,P 2 150000
ZVH/PCS Sprint Corp. (PCS Group) (2001) A,C,X,P 2 75000
WVH/PCS Sprint Corp. (PCS Group) (2002) A,C,X,P 2 75000
ZOS/SQX Starbucks Corporation (2001) A,C 1 150000
WSP/SQX Starbucks Corporation (2002) A,C 1 150000
ZSK/STK Storage Tech. Corp. (2001) C,P 3 75000
WSK/STK Storage Tech. Corp. (2002) C,P 3 75000
ZSU/SUNW Sun Microsystems, Inc. (2001) A,C,X,P 1 150000
WSU/SUNW Sun Microsystems, Inc. (2002) A,C,X,P 1 150000
ZUM/SOC Sunbeam Corp. (2001) A 1 75000
WZO/SOC Sunbeam Corp. (2002) A 1 75000
ZUF/SUN Sunoco, Inc. (2001) X 2 31500
WUD/SUN Sunoco, Inc. (2002) X 2 31500
ZNJ/STI SunTrust Banks, Inc. (2001) P 1 60000
WNJ/STI SunTrust Banks, Inc. (2002) P 1 60000
ZYB/SYBS Sybase, Inc. (2001) P 3 75000
WYB/SYBS Sybase, Inc. (2002) P 3 75000
ZJA/TAN Tandy Corporation (2001) A,C 1 120000
WJY/TAN Tandy Corporation (2002) A,C 1 120000
ZTD/TAR Telefonica de Argentina S.A. (2001) A,C,P 1 75000
WTD/TAR Telefonica de Argentina S.A. (2002) A,C,P 1 75000
ZTE/TMX Telefonos de Mexico (2001) A,C,X 2 75000
WTE/TMX Telefonos de Mexico (2002) A,C,X 2 75000
ZEP/TLAB Tellabs, Inc. (2001) P 3 75000
WEP/TLAB Tellabs, Inc. (2002) P 3 75000
ZTG/TEN Tenneco, Inc. (2001) A 2 31500
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WTG/TEN Tenneco, Inc. (2002) A 2 31500
LXL/TEX Terex Corporation (2000) A,X 1 13500
ZYW/TEX Terex Corporation (2001) A,X 1 13500
ZTC/TX Texaco, Inc. (2001) A,C,X,P 1 75000
WTC/TX Texaco, Inc. (2002) A,C,X,P 1 75000
ZTN/TXN Texas Instruments, Inc. (2001) A,C,X,P 1 150000
WTN/TXN Texas Instruments, Inc. (2002) A,C,X,P 1 150000
ZTH/COMS 3COM Corporation (2001) C,X,P 1 75000
WTH/COMS 3COM Corporation (2002) C,X,P 1 75000
ZMM/MMM 3M Co. (2001) C,P 1 75000
WMU/MMM 3M Co. (2002) C,P 1 75000
ZFF/TIF Tiffany & Co. (2001) X 2 22500
WTF/TIF Tiffany & Co. (2002) X 2 22500
ZTW/TWX Time Warner, Inc. (2001) A,C,X,P 3 75000
WTY/TWX Time Warner, Inc. (2002) A,C,X,P 3 75000
ZJT/TJX TJX Companies, Inc. (2001) C 1 75000
WJT/TJX TJX Companies, Inc. (2002) C 1 75000
ZSO/TOM Tommy Hilfiger Corp. (2001) C 2 31500
WSV/TOM Tommy Hilfiger Corp. (2002) C 2 31500
ZTY/TOY Toys R Us, Inc. (2001) C 3 75000
WYT/TOY Toys R Us, Inc. (2002) C 3 75000
ZWA/TWA Trans World Airlines (2001) A,C 1 75000
WWA/TWA Trans World Airlines (2002) A,C 1 75000
ZOI/OIL Triton Energy Corp. (2001) A,C,X 2 60000
WOI/OIL Triton Energy Corp. (2002) A,C,X 2 60000
ZPA/TYC Tyco International Ltd. (2001) A,C,X,P 1 75000
WPA/TYC Tyco International Ltd. (2002) A,C,X,P 1 75000
ZUW/USW U.S. West (2001) A,C,X,P 1 75000
WUW/USW U.S. West (2002) A,C,X,P 1 75000
ZUA/UAL UAL Corporation (2001) A,C,P 2 75000
WUA/UAL UAL Corporation (2002) A,C,P 2 75000
ZVN/UN Unilever N.V. (2001) A 2 75000
WVN/UN Unilever N.V. (2002) A 2 75000
ZCB/UK Union Carbide Corp. (2001) A,P 1 60000
WCB/UK Union Carbide Corp. (2002) A,P 1 60000
ZUJ/UNP Union Pacific Corp. (2001) X 2 75000
WUJ/UNP Union Pacific Corp. (2002) X 2 75000
ZUI/UIS Unisys Corporation (2001) A,C,P 1 75000
WUI/UIS Unisys Corporation (2002) A,C,P 1 75000
ZUH/UNH United HealthCare Corp. (2001) A,C 3 75000
WUH/UNH United HealthCare Corp. (2002) A,C 3 75000
ZXU/UTX United Tech. Corp. (2001) C 2 75000
WXU/UTX United Tech. Corp. (2002) C 2 75000
ZCL/UCL Unocal Corporation (2001) C,P 1 75000
WCL/UCL Unocal Corporation (2002) C,P 1 75000
ZUU/U US Airways Group, Inc. (2001) C,P 3 75000
WUU/U US Airways Group, Inc. (2002) C,P 3 75000
ZBU/USB US Bancorp (2001) A,C 3 75000
WBG/USB US Bancorp (2002) A,C 3 75000
ZUG/UMG US West Media Group (2001) A 1 75000
WUG/UMG US West Media Group (2002) A 1 75000
ZXM/MRO USX-Marathon Group (2001) A 1 75000
WXM/MRO USX-Marathon Group (2002) A 1 75000
ZXS/X USX-U.S. Steel Group (2001) A 1 60000
WYS/X USX-U.S. Steel Group (2002) A 1 60000

6 2 Footnotes are on page 84.

position
symbol2 name exchange3 cycle4 limit5



ZFW/Z Venator Group (2001) X 2 75000
WFW/Z Venator Group (2002) X 2 75000
ZVM/VIAB Viacom, Inc. (2001) A,C,P 3 75000
WVM/VIAB Viacom, Inc. (2002) A,C,P 3 75000
ZTB/VSTR VoiceStream Wireless Corp. (2001) A,C,X,P 2 31500
WWP/VSTR VoiceStream Wireless Corp. (2002) A,C,X,P 2 31500
ZWT/WMT Wal-Mart Stores, Inc. (2001) A,C,X,P 3 150000
WWT/WMT Wal-Mart Stores, Inc. (2002) A,C,X,P 3 150000
ZWL/WLA Warner-Lambert Co. (2001) A,C,P 1 75000
WWL/WLA Warner-Lambert Co. (2002) A,C,P 1 75000
ZWI/WM Washington Mutual (2001) A,C,P 1 75000
WWI/WM Washington Mutual (2002) A,C,P 1 75000
ZUY/WMI Waste Mgmt., Inc. (2001) A,C,X 1 75000
WUZ/WMI Waste Mgmt., Inc. (2002) A,C,X 1 75000
ZUK/WPI Watson Pharmaceuticals, Inc. (2001) C 2 31500
WKU/WPI Watson Pharmaceuticals, Inc. (2002) C 2 31500
ZKW/WAVX Wave Systems Corp. (2001) A,C,P 1 60000
WEO/WAVX Wave Systems Corp. (2002) A,C,P 1 60000
ZWF/WFC Wells Fargo & Company (2001) A,C,X,P 1 130000
WWF/WFC Wells Fargo & Company (2002) A,C,X,P 1 130000
ZVE/WEN Wendys Intl, Inc. (2001) P 3 31500
WVE/WEN Wendys Intl, Inc. (2002) P 3 31500
ZXE/WMB Williams Companies (2001) C 2 75000
WYM/WMB Williams Companies (2002) C 2 75000
ZRX/WCII Winstar Comm. (2001) A,C 1 75000
WWR/WCII Winstar Comm. (2002) A,C 1 75000
ZNC/WAXS World Access, Inc. (2001) A,C,X 1 60000
WCD/WAXS World Access, Inc. (2002) A,C,X 1 60000
ZXR/XRX Xerox Corporation (2001) A,C,P 1 75000
WXR/XRX Xerox Corporation (2002) A,C,P 1 75000
ZXJ/XLNX Xilinx, Inc. (2001) A,C,P 3 150000
WXK/XLNX Xilinx, Inc. (2002) A,C,P 3 150000
ZYH/YHOO Yahoo!, Inc. (2001) A,C,X,P 1 150000
WYH/YHOO Yahoo!, Inc. (2002) A,C,X,P 1 150000
ZYB/YPF YPF S.A. (2001) A 1 75000
WYPF/YPF YPF S.A. (2002) A 1 75000

6 3Footnotes are on page 84.

position
symbol2 name exchange3 cycle4 limit5



6 46 4

I N D E X  O P T I O N S 1 , 6

symbol name exchange

XAL AMEX Airline Index Open/Euro A
BTK AMEX Biotechnology Index Open/Euro A
HWI AMEX Computer Hardware Open/Euro A
XCI AMEX Computer Technology Index Close/Amer A
CTN AMEX Credit Suisse Tech Index Open/Euro A
YTK AMEX de Jager Year 2000 IndexSM Open/Euro A
DXE AMEX Deutsche Bank Energy IndexSM Open/Euro A
DDX AMEX Disk Drive Index Open/Euro A
EUR AMEX Eurotop 100 Index Open/Euro A
HKO AMEX Hong Kong Option Index Close/Euro A
XII AMEX Institutional Index Open/Euro A
IIX AMEX Inter@ctive Week Internet IndexSM Open/Euro A
JPN AMEX Japan Index Close/Euro A
XMI AMEX Major Market Close/Euro A
MXY AMEX Mexico Index Open/Euro A
MSH AMEX Morgan Stanley High-Tech 35 IndexSM O/E A
XNG AMEX Natural Gas Index Open/Euro A
NWX AMEX Networking Index Open/Euro A
XOI AMEX Oil Index Close/Amer A
DRG AMEX Pharmaceutical Index Open/Euro A
XBD AMEX Securities Broker/Dealer Index Open/Euro A
ICX AMEX TheStreet.Com E-Commerce Index O/E A
AUX CBOE Automotive Index Open/Euro C 
CWX CBOE Comp Software Open/Euro C 
GAX CBOE Gaming Index Open/Euro C
GOX CBOE Gold Index Open/Euro C
INX CBOE Internet Index Open/Euro C
LTX CBOE Latin 15 Index Open/Euro C 
MEX CBOE Mexico Index Open/Euro C 
OIX CBOE Oil Index Open/Euro C 
TXX CBOE Technology Index Open/Euro C
DJR Dow Jones Equity REIT Index C
DJX Dow Jones Industrial Average Open/Euro C
ECM Dow Jones Internet Commerce Index Open/Euro C
DTX Dow Jones Transportation Average Open/Euro C
DUX Dow Jones Utility Average Open/Euro C
MUT Dow TenSM Open/Euro C
GTC GSTI Composite Index Open/Euro C
GHA GSTI Hardware Index Open/Euro C
GIN GSTI Internet Index C
GIP GSTI Multimedia Index Open/Euro C
GSM GSTI Semiconductor Index Open/Euro C 
GSV GSTI Services Index Open/Euro C 
GSO GSTI Software Index Open/Euro C 
MXX IPC Index Close/Euro C 
CRX Morgan Stanley Commodity IndexSM Open/Euro A
CMR Morgan Stanley Consumer IndexSM Open/Euro A
CYC Morgan Stanley Cyclical IndexSM Open/Euro A
NFT Morgan Stanley Multinational Index C 
NDX Nasdaq 100 Index Open/Euro C 
NIK Nikkei 300 Index Close/Euro C 
NYA NYSE Composite Index Open/Euro C
EGI PCX Morgan Stanley Emerging Growth Index P
BMX PHLX Computer Box Maker Sector Open/Euro X 

Footnotes are on page 84.
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6 5Footnotes are on page 84.

FPP PHLX Forest & Paper Products Open/Euro X
XAU PHLX Gold/Silver Sector Close/Amer X
BKX PHLX KBW Bank Sector Open/Euro X
XOC PHLX Nat'l OTC Sector Close/Euro X
OSX PHLX Oil Service Sector Open/Euro X
OTX PHLX OTX Prime Sector Open/Euro X
SOX PHLX Semiconductor Sector Open/Amer X
DOT PHLX TheStreet.com Internet Sector Open/Euro X
UTY PHLX Utility Sector Close/Euro X
RUT Russell 2000 Index Open/Euro C
OEX S&P 100 Index Close/Amer C
SPX S&P 500 Index Open/Euro C
BIX S&P Banks Index Open/Euro C
SGX S&P Barra Growth Open/Euro C
SVX S&P Barra Value Open/Euro C
CEX S&P Chemicals Open/Euro C
HCX S&P Healthcare Index Open/Euro C
IUX S&P Insurance Index Open/Euro C
MID S&P Midcap 400 Index Open/Euro A
RLX S&P Retail Open/Euro C
SML S&P Small Cap 600 Open/Euro C
TRX S&P Transportation Index Open/Euro C
XEF The Street.com E-Finance Index Open/Euro A

6 5



6 6 Footnotes are on page 84.6 6

L O N G - T E R M
I N D E X  O P T I O N S 1 , 6

symbol name exchange

ZHK/HKO AMEX Hong Kong (2001) A
ZDJ CBOE Dow Jones Industrials (2001) C 
LJ CBOE Dow Jones Internet Commerce 1/10 (2000) C 
ZJ CBOE Dow Jones Internet Commerce 1/10 (2001) C 
ZTU CBOE Dow 10SM (2001) C
LDN CBOE Dow Transport 1/10 (2000) C 
ZDN CBOE Dow Transport 1/10 (2001) C 
LDU CBOE Dow Utility 1/10 (2000) C 
LZI CBOE Internet 1/10 (2000) C 
ZXI CBOE Internet 1/10 (2001) C 
LEX CBOE Mexico 1/10 (2000) C 
ZOC CBOE Technology 1/10 (2001) C 
ZXA/XAU PHLX Gold/Silver Sector (2001) X 
WXA/XAU PHLX Gold/Silver Sector (2002) X
LRU Russell 2000 1/10 (2000) C 
OCX S&P 100 1/5 (2000) C 
OAX S&P 100 1/5 (2001) C 
SPL S&P 500 C 
LSZ S&P 500 1/10 (2000) C 
LSW S&P 500 1/10 (2001) C 
LSY S&P 500 1/10 (2002) C
LXH S&P Healthcare 1/10 (2000) C 



6 7

C U R R E N C Y  O P T I O N S 1 , 6

symbol name exchange

XAD Australian Dollar Mid-Month (American) X
CAD Australian Dollar Mid-Month (European) X
XAZ Australian Dollar Mid-Month 1/2 pt (American) X
CAZ Australian Dollar Mid-Month 1/2 pt (European) X
ADW Australian Dollar Month-End (American) X
EDA Australian Dollar Month-End (European) X
AZW Australian Dollar Month-End 1/2 pt (American) X
EAW Australian Dollar Month-End 1/2 pt (European) X
XBP British Pound Mid-Month (American) X
CBP British Pound Mid-Month (European) X
BPW British Pound Month-End (American) X
EPO British Pound Month-End (European) X
XCD Canadian Dollar Mid-Month (American) X
CCD Canadian Dollar Mid-Month (European) X
XCD Canadian Dollar Mid-Month 1/2 pt (American) X
CCD Canadian Dollar Mid-Month 1/2 pt (European) X
CDW Canadian Dollar Month-End (American) X
ECD Canadian Dollar Month-End (European) X
CDW Canadian Dollar Month-End 1/2 pt (American) X
ECD Canadian Dollar Month-End 1/2 pt (European) X
MYX DEM/JPY Cross Rate Mid-Month (European) X
MYZ DEM/JPY Cross Rate Mid-Month 1/2 pt (European) X 
MYW DEM/JPY Cross Rate Month-End (European) X 
MXZ DEM/JPY Cross Rate Month-End 1/2 pt (European) X 
XDM Deutsche Mark Mid-Month (American) X 
CDM Deutsche Mark Mid-Month (European) X 
XDZ Deutsche Mark Mid-Month 1/2 pt (American) X 
CDZ Deutsche Mark Mid-Month 1/2 pt (European) X 
DMW Deutsche Mark Month-End (American) X 
EDM Deutsche Mark Month-End (European) X 
DMZ Deutsche Mark Month-End 1/2 pt (American) X 
EDZ Deutsche Mark Month-End 1/2 pt (European) X 
XEU Euro Mid-Month (American) X 
ECU Euro Mid-Month (European) X 
XEW Euro Month-End (American) X 
ECW Euro Month-End (European) X 
XFF French Franc Mid-Month (American) X 
CFF French Franc Mid-Month (European) X 
FFW French Franc Month-End (American) X 
EFF French Franc Month-End (European) X 
PMX GBP/DEM Cross Rate Mid-Month (European) X 
PMW GBP/DEM Cross Rate Month-End (European) X 
XJY Japanese Yen Mid-Month (American) X 
CJY Japanese Yen Mid-Month (European) X 
XJZ Japanese Yen Mid-Month 1/2 pt (American) X 
CJZ Japanese Yen Mid-Month 1/2 pt (European) X 
JYW Japanese Yen Month-End (American) X 
EJY Japanese Yen Month-End (European) X 

Footnotes are on page 84.
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JYZ Japanese Yen Month-End 1/2 pt (American) X 
EJZ Japanese Yen Month-End 1/2 pt (European) X 
XSF Swiss Franc Mid-Month (American) X 
CSF Swiss Franc Mid-Month (European) X 
XSZ Swiss Franc Mid-Month 1/2 pt (American) X 
CSZ Swiss Franc Mid-Month 1/2 pt (European) X 
SFW Swiss Franc Month-End (American) X 
ESW Swiss Franc Month-End (European) X 
SFZ Swiss Franc Month-End 1/2 pt (American) X 
ESZ Swiss Franc Month-End 1/2 pt (European) X 

L O N G - T E R M
C U R R E N C Y  O P T I O N S 6

symbol name exchange

YPX British Pound (European) X
YJY Japanese Yen (European) X

I N T E R E S T  R A T E
O P T I O N S 6

symbol name exchange

TNX CBOE 10-Yr Treasury C 
TYX CBOE 30-Yr Treasury C 
FVX CBOE 5-Yr Treasury C 
IRX Telerate Short Index C 

L O N G - T E R M  I N T E R E S T
R A T E  O P T I O N S 1 , 6

symbol name exchange

LXN/TNX CBOE 10-Yr Treasury Index C 
LBN/TYX CBOE 30-Yr Treasury Index C 
LXV/FVX CBOE 5-Yr Treasury Index C 
LXI/IRX 13-Week Treasury Index C 



6 9

I N D E X
F L E X ™  O P T I O N S 6

name exchange

Dow Jones Industrials C
Dow Jones Transportation Average C
Dow Jones Utility Average C
EUROTOP 100 Index A
Gold/Silver Sector X
Hong Kong Options Index A
Institutional Index A
Inter@ctive Week Internet Index A
Japan Index A
KBW Bank Sector X
Major Market Index A
Morgan Stanley High-Technology 35 Index A
Nasdaq 100 Index C
National OTC Sector X
Oil Service Sector X
Russell 2000 Index C
S&P 100 Index C
S&P 500 Index C
Semiconductor Sector X
Standard & Poor's MidCap 400 Index A
Utility Sector X

E Q U I T Y  F L E X ™
O P T I O N S 1

name exchange

Abbott Laboratories C,X,P
ABN AMRO Holdings, N.V. A,C
ABR Information Services, Inc. P
Ace, Ltd. P
Acrochem Corp. A
Action Performance Companies, Inc. C
Activision, Inc. C
Adaptec, Inc. A
ADC Telecommunications, Inc. P
Administaff, Inc. C
Adobe Systems, Inc. P
Advanced Micro Devices, Inc.   C,P
ADVANTA Corp. (Cl. A) A,C
AES Corporation C,P
Agouron Pharmaceuticals, Inc. A,C
AgriBioTech, Inc. C
AirTouch Communications, Inc. C,P
AK Steel Holding Corporation C
Albertson's, Inc. X
ALCOA Inc. C

Footnotes are on page 84.



name exchange

7 0 Footnotes are on page 84.

Aliant Communications, Inc. P
Alkermes, Inc. P
Allied-Signal, Inc. X
Allied Waste Industries, Inc. C
Altera Corporation C,P
Alternative Resources Corporation C
Alumax, Inc. A,X
ALZA Corporation   C,P
Amazon.com, Inc. A,C,X,P
AMC Entertainment, Inc. A
America Online, Inc. A,C,P
American Eagle Outfitters C,X
American Express Company A,C,P
American General Hospitality Corp. X
American Home Products Corporation A,C,P
American Standard Companies, Inc. C
American Tower Corp. (Cl. A) C
AmeriPath, Inc. A
Ameritech Corporation P
Ameritrade Holding Corp.(Cl. A) C,P
AMF Bowling, Inc. X
AMFM, Inc. P
Amgen, Inc. A,C,P
Amkor Technology, Inc. A,C
Amoco Corporation C
AMP, Inc. C
Analog Devices, Inc. A,C
Andrew Corporation C
AnswerThink Consulting Group C
AON Corporation P
Apache Corp. C
Apple Computer, Inc. A,C,P
Applied Magnetics Corporation C,P
Applied Materials, Inc.   C,P
Apria Healthcare Group, Inc. C
Archer-Daniels-Midland Company X
Arrow Elecontronics, Inc. A
Ascend Communications, Inc. A,C,X
Asia Pulp & Paper Company, Ltd. A
Associated Group, Inc. (Cl. A) P
Associated Group, Inc. (Cl. B) P
Astoria Financial Corp. C,X
Astra AB X
At Home Corporation A,C,P
AT&T Corp. A,C,P
AT&T Corp. - Liberty Media Group (Cl. A) C,P
Atlantic Coast Airlines Holdings A,C
Atlantic Richfield C
Atmel Corporation C
Aurora Foods, Inc. P
Autodesk, Inc. P
Automatic Data Processing X
AutoNation, Inc. A,C
Aviron A,C
Avis Rent A Car, Inc. A,C



Avon Products, Inc. C
Aware, Inc. P
AXA Financial C
Baan Company N.V. C
Baker Hughes, Inc. C,P
Ballard Medical Products A
Bally Total Fitness Holding Corp. A
Banc One Corporation P
Banco Bilbao Vizcaya SA-ADR C,X
Bank of America Corporation C,X,P
Bank of New York Company, Inc. (The) C
Bank of Tokyo Mitsubishi C,P
Bank One Corporation C,P
Bank United Corp. X
BankBoston Corporation X
Barrick Gold Corp. A,C,P
Bay Networks, Inc. C
BB&T Corporation C,X
Bear Stearns Companies, Inc. (The) C
Bell Atlantic Corp. C,P
BellSouth Corporation A,C,P
Best Buy Co., Inc. C
Bethlehem Steel Corporation C
BioChem Pharma, Inc. C,P
BISYS Group Inc. (The) A,X
BJ Services Company C
Boeing Company (The) C,P
Boston Chicken, Inc. A
Boston Scientific Corporation C,P
BP Amoco, Plc. P
Bristol-Myers Squibb Company C,P
British Telecommunications, Plc. ADR C
Broadcast.com, Inc. A,C
Broadcom, Inc. C
Brook Group, Ltd. C,X
Browning/Ferris Industries, Inc. A
Brunswick Corporation C
Building One Services Corp. C
Cable & Wireless Plc. ADR C,X
Cabletron Systems, Inc. A,C,X
Cadence Design Systems, Inc. C
Calpine Corporation P
Cambridge Technology Partners, Inc. C,X
Campbell Soup Company C
Cardinal Health, Inc. A
Carr Realty Corp. C
Caterpillar, Inc. P
CBS Corporation A,C,P
CD Radio, Inc. A
Celgene Corporation C
Cell Pathways C,X
CellNet Data Systems A
CellStar Corporation A,C
Cendant Corporation A,C,X
CENTEX Corp. C

name exchange

7 1Footnotes are on page 84.



Central Garden & Pet Co. C
Century Business Services, Inc. P
Century Communications Corp. (Cl. A) C
Century Tel, Inc. P
Ceridian Corporation C
Chase Manhattan Corporation (The) A,C,P
Cheap Tickets, Inc. C
Check Point Software Technologies, Ltd. C,X
Checkfree Corporation A,C
Cheesecake Factory, Inc. (The) A,P
Chevron Corporation P
Chiron Corporation C
CHS Electronics, Inc. A,C,X
Chubb Corporation (The) C
CIBER, Inc. A
CIENA Corporation A,C,P
Circuit City Stores - Circuit City Group P
Cirrus Logic, Inc. C,P
Cisco Systems, Inc.   C,P
Citigroup, Inc. C,P
Claire’s Stores C
Clear Channel Communications, Inc. C
Clorox Company X
CMGI, Inc. A,C
CMS Energy Corp. C
Coca-Cola Company (The) C,P
Coca-Cola Enterprises C
Coherent, Inc. P
Colgate-Palmolive Company C
Colorado Medtech, Inc. C,P
Coltec Industries, Inc. X
Columbia/HCA Healthcare Corp. A,C
Comcast Corporation (Special Cl. A) C,X
Comdisco, Inc. P
Comerica Incorporated X
Compania Anonima Nacional Telefons de Venezuela A,C
Compaq Computer Corporation   P
Compass Bancshares, Inc. P
Complete Business Solutions C,X
CompUSA, Inc. A,C
Computer Associates International, Inc. C,P
Computer Learning Centers, Inc. A,C
Computer Sciences Corporation C
Compuware Corporation C
Comverse Technology, Inc. C
ConAgra, Inc. A
Conseco, Inc. A,C
Consolidated Graphics, Inc. C
Continental Airlines, Inc. (Class B) A,C
Cooper Cameron Corporation X
Core Laboratories, N.V. P
Corning Incorporated C
Corporate Express, Inc. C
Corrections Corporation of America A,C
Costco Wholesale Corporation A,P

name exchange

7 2 Footnotes are on page 84.7 2



Credence Systems Corporation A,X
CSX Corporation  P
CVS Corporation P
Cyberian Outpost, Inc. A,C,X,P
Cymer, Inc. A,C
Cypress Semiconductor Corporation C
DaimlerChrylser AG C
Dana Corp. C
Danka Business Systems, PLC P
Data General Corporation   C,P
Dayton Hudson Corporation C,P
Dean Foods Company P
Deere & Company C
Dell Computer Corp. A,C,X,P
Delta Airlines, Inc. C,P
DeVry, Inc. P
Dial Corporation (The) A
Diamond Offshore Drilling, Inc. C
Digital Equipment Corporation A
DII Group (The) A
Disney (The Walt) Company A,C
Dollar General Corporation P
Donaldson, Lufkin & Jenrette, Inc. C,X
Donna Karan International, Inc. A
DoubleClick, Inc. A,C,P
Dow Chemical Company (The) C,P
duPont (E.I.) de Nemours and Company A,C,P
Dura Pharmaceuticals, Inc. A,C
E*Trade Group, Inc. A,C
Earthlink Network, Inc. A,C,X
Eastern Environmental Services A,X
Eastman Kodak Company C,P
Eaton Corporation C
eBay, Inc. A,C,X,P
EchoStar Communications Corp. C
Egghead, Inc. A
Elan Corporation, Plc. ADR C,P
Elder-Beerman Stores Corp. A
Electric Lightwave, Inc. C
Elf Aquitaine Plc. ADR C
Eil Lily and Company A,P
EMC Corporation C,P
Empresas ICA Sociedad Controladora de S.A. de C.V ADR. C
Enersis S.A. P
Enron Corp. C
ENSCO International, Inc. A,C
Enzo Biochem, Inc. A,C
Enzon, Inc. A,C,P
Epitope, Inc. A,C
Equifax, Inc.   P
Equitable Companies, Inc. (The) A
Equity Office Properties Trust X
Ericsson (L.M.) Telephone Co. ADR C,X
e-spire Communications, Inc. X
E-Tek Dynamics, Inc. A,C

name exchange

7 3Footnotes are on page 84.



eToys, Inc. A,C,P
EXCEL Communications, Inc. A
Excel Switching Corporation C
Excite, Inc. C,X
Exxon Corp. C,P
Family Golf Centers, Inc. A,C
Fannie Mae A,C,X
FDX Corporation P
Federal-Mogul Corporation P
Federated Department Stores, Inc. C
Finova Group A
First American Corporation C,X,P
First Brands Corporation X
First Data Corporation A,C
First Security Corp. A,C
First Union Corporation P
Firstar Corporation C,X
FirstEnergy Corp. P
Footstar, Inc. P
Ford Motor Company C,P
FORE Systems, Inc. A,C,X
Foundation Health Systems, Inc. C
FPA Medical Management, Inc. C
FPL Group, Inc. X
Franklin Covey Corp. A
Freddie Mac Corporation A
Freedom Securities Corporation P
Freeport-McMoran Copper & Gold Co., Inc. (Cl. B) C,X
Friede Goldman International, Inc. A,C
Frontier Corp. C,X
Fuisz Technologies Limited C
Gannett Co., Inc. P
Gap, Inc. (The) C,P
Gasonics International Corporation P
Gateway, Inc. A,C,P
Gaylord Entertainment Co. (Cl. A) C
General Dynamics Corporation C
General Electric Company C,P
General Instrument Corp. C
General Mills, Inc. P
General Motors Corporation C,P
General Nutrition Companies, Inc. C
General Re Corporation A
General Signal Corp. X
Genesis Health Ventures, Inc. A
Genuine Parts Company P
Georgia-Pacific Corp. X
Getchell Gold Corp. X,P
Getty Images, Inc. C,P
Gilat Satellite Networks, Ltd. A,C
Gilead Sciences, Inc. P
Gillette Company (The) A,C,P
Global Crossing, Ltd. A,C,X,P
Global Telesystems Group A,C,X
Globalstar Telecommunications, Ltd. A,C

name exchange
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Go2Net, Inc. A,C,P
Green Tree Financial Corp. C
Group Maintenance America Corp. P
Grupo Televisa S.A. ADR A,C
GST Telecommunications, Inc. A,C
GTE Corporation A,C,P
Gucci Group, N.V. C
Guidant Corporation P
Guilford Pharmaceuticals, Inc. C
HA-LO Industries, Inc. A
Halliburton Company P
Harland (John H.) Company C
Harris Corporation C
HealthCare Financial Partners, Inc. P
Healtheon Corporation A,C,P
Healthsouth Corporation C
Hearst-Argyle Television, Inc. P
Heilig-Meyers Company C
Heinz (H.J.) Company C
Hertz Corporation - Class A P
Hewlett-Packard Company C,P
HFS, Inc. A
Hilton Hotels Corporation   P
HMT Technology Corporation C,X
HNC Software, Inc. X
Home Depot, Inc. (The) C,X,P
Homestake Mining Company C,P
Host Marriott Corporation X
Houghton Mifflin Company P
Household International, Inc. A
Huntington Bancshares, Inc. C,X
i2 Technologies, Inc. A
ICG Communications, Inc. A,C
ICOS Corporation C
IDEC Pharmaceuticals Corporation P
IDT Corporation C
Ikon Office Solutions, Inc. C
Imax Corporation X
IMC Global, Inc. C,P
Immunex Corporation A
Imperial Credit Industries C
Inacom, Inc. A,X
IMRglobal Corporation C,P
Infoseek Corp. A,C
ING Groep N.V. C
Ingersoll-Rand Company C
Ingram Micro, Inc. A,C,X
Inktomi Corp. A,C,X
Inland Steel Industries X
Integrated Health Services, Inc. C
Intel Corporation A,C,P
InterDigital Communications Corporation P
Intermedia Communications, Inc. P
International Business Machines Corporation C,P
Integrated Silicon Solutions, Inc. A

7 5Footnotes are on page 84.
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International Game Technology A
International Paper Company C
International Telecommunication Data Systems, Inc. A,P
Interpublic Group of Companies, Inc. (The) C
Intuit Corporation C
Iomega Corporation A,C,X,P
Iridium World Communications, Ltd. A,C,P
ITEQ, Inc. A
Ivax Corporation C
iVillage, Inc. P
IXC Communications, Inc. A
J.D. Edwards & Company A,C,P
Johnson & Johnson C,P
Jones Pharma, Inc. A,C
K Mart Corporation C,P
KEANE, Inc. A
Kent Electronics Corp. C
Key Energy Services, Inc. X,P
KeyCorp X,P
Keystone Automotive Industries, Inc. P
King World Productions, Inc. P
KLA Instruments Corporation C,P
Knight/Trimark Group, Inc. A,C
Koninklijke Philips Electronics N.V. C
Kushner Locke Co. C
La Z Boy C
Labor Ready, Inc. X,P
Lam Research Corporation  P
Lason, Inc. P
Learning Company, Inc. (The) A,C
Leggett & Platt, Inc. A
Legato Systems, Inc. C
Lehman Brothers Holding Corp., Inc. A,C
Lennar Corporation A
Lernout & Hauspie Speech Prod. A
Level 3 Communications, Inc. C,X,P
Level One Communications A,C
LHS Group, Inc. C,X,P
Liberty Property Trust P
Limited, Inc. (The) C
Linear Technology Corporation P
Living Centers of America A
Liz Claiborne, Inc. C
Lockheed Martin Corporation X,P
Loews Cineplex Entertainment C
Loews Corporation C
Lone Star Steakhouse & Saloon, Inc. C
Long Island Lighting Company C
Loral Space & Communications Ltd. C,P
Louis Dreyfus Natural Gas A
LSI Logic Corporation P
Lucent Technologies, Inc. A,C,X,P
Lycos, Inc. A,C,P
Lyondell Company Company C
Macrochem Corporation A,C

name exchange

Footnotes are on page 84.
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Macromedia, Inc. P
Mallinckrodt, Inc. C
Mariner Post-Acute Network, Inc. A
Marketing Services Group, Inc. C
Marsh & McLennan Companies, Inc. P
Mattson Technology, Inc. P
Maxim Integrated Products, Inc. P
Maxtor Corporation A,C,P
Maxwell Technologies, Inc. P
McDonald’s Corporation C,P
MCI World Comm., Inc. C,P
McKesson HBOC Corporation A,C,P
McLeodusa C
MCN Energy Group P
MediaOne Group A
Medical Manager Corp. A
MedImmune, Inc. A
Meditrust Corporation A,X
MedPartners, Inc. A,X
Medtronic, Inc. C
Mellon Bank Corporation C,P
Men's Warehouse, Inc. (The) X
Mentor Graphics Corporation A
Mercantile Bancorporation A
Merck & Co., Inc. C,P
Mercury Interactive Corp. C,X
Meridian Resource Corporation (The) A
MeriStar Hospitality Corporation P
Merrill Lynch & Co., Inc. A,C,P
MessageMedia, Inc. P
Metamor Worldwide, Inc. C
Metris Companies, Inc. C
Metro-Goldwyn Mayer, Inc. A,C
Metromedia Fiber Network A,C
Metromedia International Group, Inc. C
Metzler Group, Inc. (The) A,C
Micro Warehouse, Inc. A,X
MicroAge, Inc. C
Micron Technology, Inc. C,P
Microsoft Corporation   A,C,P
MidAmerican Energy Holdings Company P
Midas, Inc. C
Millicom International Cellular S.A. C
MindSpring Enterprises, Inc. A,C,X
MiniMed, Inc. P
Minnesota Mining & Manufacturing Company C,P
Mirage Resorts, Inc. A,C,P
Mobil Corporation C,P
Modis Professional Services, Inc. C
Monsanto Company C,P
Morgan (J.P.) & Co., Incorporated A,C
Morgan Stanley Dean Witter & Co. A,C,X,P
Motorola, Inc. A,C,P
MRV Communications, Inc. A,C,P
MTI Technology Corporation A,C

name exchange

Footnotes are on page 84.
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Nabisco Group Holdings A,C,X
Nabisco Holdings Corporation (Cl. A) C
Nabors Industries, Inc. C
National Computer Systems Inc. A,C
National Semiconductor Corporation P
NationsBank Corporation X
Navigant Consulting, Inc. A,C,P
Navistar Intl. Corp. C
NBTY, Inc. P
Net.B@nk, Inc. A,C
Netopia, Inc. C,P
Netscape Communications Corporation C,X
Network Associates, Inc. A,C,P
Network Equipment Technologies, Inc. P
New Era of Networks, Inc. A,C,P
New Plan Realty Trust A
New York Times Co. (The) (Class A) P
Newbridge Networks, Corporation   P
Newmont Mining Corp. C,X,P
Newpark Resources, Inc. X
News Corporation (The) A
Nextel Communications, Inc. (Cl. A) C,P
NEXTLINK Communications C,X
Nike, Inc. (Cl. B)   C,P
Nokia Corp. ADR C
Norfolk Southern Corporation C
Nortel Networks Corporation C
Northrop Grumman Corporation C
Novell, Inc. A,P
NTL Incorporated C
NuSkin Enterprises, Inc. A
Ocean Energy, Inc. C,X
Office Depot, Inc. A,P
OfficeMax, Inc. C
Ogden Corp. C
Omnicom Group, Inc. P
OmniPoint, Inc. A,C
Oneok, Inc. X
OnHealth Network Company C
ONSALE, Inc. A,C
Open Market, Inc. A,C
Oracle Corporation C,P
Orbital Sciences Corporation A,C
Orthodontic Centers of America A
Oxford Health Plans, Inc. C,P
P.T. Telekomunikasi Indonesia A
PACCAR, Inc. C
Paine Webber Group, Inc. C
PairGain Technologies, Inc. C
Pall Corporation C
Pan American Silver A
Park Place Entertainment Corporation A,C,P
Pathogenesis Corp. C
Patriot American Hospitality, Inc. X
Patterson Dental Corp. C

Footnotes are on page 84.

name exchange
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P-Com, Inc. C,X,P
Pennzoil Company C
PeopleSoft, Inc. C,P
PepsiCo, Inc. C,P
Peregrine Systems, Inc. C,P
Personnel Group of America, Inc. P
Petco Animal Supplies, Inc. P
Petroleum Geo-Services ASA ADS A,C
Pfizer, Inc. A,C,P
Pharmaceutical Product Development X
Pharmacia & Upjohn, Inc. C,P
Phelps Dodge Corporation A,P
Philip Morris Companies, Inc. A,C,P
Photronics, Inc. A
PhyCor, Inc. X
Physicians Resource Group, Inc. X
Pillowtek Corporation C
Pioneer Hi-Bred International, Inc. A
Placer Dome, Inc. X
Playtex Products, Inc. A
PMC-Sierra, Inc. A,P
Pohang Iron & Steel Company, Ltd. A,C
Polaroid Corporation C
Pomeroy Computer Resources, Inc. A,P
Premier Parks, Inc. A,P
Premiere Technologies, Inc. A,C
Preview Travel, Inc. C,P
Priceline.com, Inc. A,C,P
Pride International, Inc. X
Prime Medical Services, Inc. A,C
Prison Realty Trust, Inc. P
Procter & Gamble Company (The) A,C,P
Promus Hotel Corporation C,P
Provident American Corporation P
Providian Financial Corp. A,C
PSINet, Inc. A,C,X
PT Telekomunikasi Incorporated P
Quaker Oats Co. X
Quaker State Corporation A
QUALCOMM, Inc. C,P
Quantum Corporation C
Quintiles Transnational Corporation A,C
QWEST Communications, Intl. A,C,X
R&B Falcon Corporation C,P
Racing Champions Corporation P
Radian Group P
Radica Games, Ltd. C
Rainforest Cafe, Inc. C
Ralston Purina Company C
Rambus, Inc. A,C,P
RAS Security, Inc. P
Raytheon Company C
Read-Rite Corporation C,P
RealNetworks, Inc. A,C,X
Regions Financial Corporation X

name exchange

Footnotes are on page 84.



8 0

Reliant Energy, Inc. C
Renaissance Worldwide Inc. C,X
Republic Services Inc. (Cl. A) A,C
Res Care, Inc. C
Revlon, Inc. (Cl. A) C,X
Reynolds and Reynolds Co. (Cl. A) C
Richfood Holdings, Inc. P
Rite Aid Corporation C
Romac International, Inc. P
Rowan Companies, Inc. P
RPM, Inc. C
RSL Communications C
RTI International Metals, Inc. A
Rural/Metro Corp. A
Sabratek Corporation A
Safeskin Corporation A
Saks Holdings, Inc. A,C
Sanmina Corporation A,C,P
Santa Fe International, Corp. A,C
Sapient Corporation C
SBC Communications, Inc. C
Schering-Plough Corporation   C,P
Schlumberger Limited C
Schwab Corporation (The Charles) C,P
SCI Systems, Inc. C
Scientific-Atlanta, Inc. P
Scotts Co. (The) P
Seagate Technology, Inc. P
Seagram Company, Ltd. (The) P
Sears, Roebuck and Company C
Sepracor, Inc. C
ServiceMaster Company X
SFX Entertainment, Inc. C
Shared Medical Systems Corporation P
Shaw Industries C
Sherwin Williams Co. C
Shop At Home A,C
Silicon Graphics, Inc. A,C,P
Sipex Corp. C,P
SLM Holding Corp. C
SMART Modular Technologies, Inc. C,P
SmartTalk Teleservices, Inc. C
SmithKline Beecham PLC ADR P
Smurfit-Stone Container Corporation P
Snap-On Incorporated A
Snyder Communications, Inc. A,C
Sofamor/Danek Group C
Solectron Corporation C,P
Solutia Inc. C
Sonat, Inc. A
Southern Company (The) C
Southtrust Corporation P
Southwest Airlines Co. C,P
Sovereign Bancorp X
Spectrian Corporation A,C,X

name exchange

Footnotes are on page 84.
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Sports Authority (The) C
SportsLine USA, Inc. A,C,P
Sprint Corporation (PCS Group) A,C,P
St. Joe Company P
St. Jude Medical, Inc. C
StaffMark, Inc. X,P
STAR Telecommunications, Inc. A,C,P
Starbucks Corp. C
StarMedia Network A,C
Steiner Leisure C
Sterling Commerce, Inc. C,X
Stewart Enterprises, Inc. P
Stone Energy Corporation P
Storage Technology Corporation C,P
Summit Bancorp. C
Summit Technology, Inc. A,C
Sun Microsystems, Inc.   C,P
SunAmerica, Inc. X
Sunbeam Corp. A
SunGard Data Systems, Inc. X
Sundstrand Corp. C
Sunglass Hut International, Inc. C
Sunterra Corp. C
SunTrust Banks, Inc. P
SuperGen, Inc. P
Superior Services, Inc. C
Sybase, Inc. P
Synovous Financial Corp. C,X
Talk.com, Inc. C
Tandy Corporation A,C
TAVA Technologies, Inc. A,C
Tech Data Corporation  P
Tecnomatix Technologies, Inc. A,C
TELCOM.BRASILEIRAS S.A. C
Tele Centro Sul Participacoes SA ADS A,C
Telecom Argentina Stet-France Telecom S.A. ADR A,C,X
Telecom Corporation of New Zealand, Ltd. A
Telecom-TCI Ventures Group (Cl. A) X,P
Telefonica de Argentina S.A. ADR A,C,P
Telefonica de Espana S.A. A
Telefonica de Peru S.A. ADR C
Telefonos de Mexico, S.A. de C.V. ADR A,C,X
Telephone & Data Systems, Inc. P
Tele Sudeste Celular Participacoes SA ADS A,C
Tellabs, Inc. C,P
Tel-Save Holdings, Inc. X
Teradyne, Inc. C,P
Terex Corporation A,X
Texaco, Inc. A,C,P
Texas Instruments Incorporated C,P
Texas Utilities Company P
theglobe.com, Inc. C
Thermo Cardiosystems, Inc. A
Thermo Instruments A
Thermo-Electron Corporation C

Footnotes are on page 84.
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THQ, Inc. A,C
3Com Corporation   C,P
Ticketmaster Online-City Search, Inc. A,C,P
Ticon Global Restaurants C
Time Warner, Inc. C,X
Times Mirror Company (The) C
TJX Companies, Inc. (The) C
TMP Worldwide, Inc. P
Toll Brothers, Inc. A
Tommy Hilfiger Corporation C
Toronto-Dominion Bank A
TOTAL Fina S.A. A
Toys R Us, Inc. C
Trans World Airlines, Inc. A,C,X
Transaction Systems Architects, Inc. X
Transocean Offshore, Inc. X
Tribune Company C
Tricon Global Restaurants, Inc. A
Trizec Hahn Corporation C
True North Communications C
TSI Intl Software A,C
Tucson Electric Power Co. A
Tyco International, Ltd. X
U.S. Bancorp A
U.S. Office Products Company C
U.S. West, Inc. P
UAL Corporation C,P
UCAR International C
Uniao de Bancos Brasileiros A,C,P
Unicom Corporation C
Unilever N.V. A
Union Carbide Corporation P
Union Planters Corp. X
UniSource Energy Corporation A,P
Unisys Corp. A,C,P
United Pan-Europe Comm. (Cl. A) C
United States Cellular Corporation A
United States Filter Corporation C
United States Surgical Corp. A
United Stationers, Inc. C
United Technologies Corp. C
US Airways Group, Inc. P
US Oncology, Inc. C
USWeb Corp. A,C,P
Vail Resorts, Inc. C,P
ValueVision Intl Inc. (Cl. A) C
Vantive Corporation (The) C
Vencor, Inc. X
Ventas, Inc. X
Verio, Inc. A,C,P
VeriSign, Inc. A,C,X,P
VERITAS Software Corporation A,C
VerticalNet, Inc. A,C,P
Viacom, Inc. X
Viacom, Inc. (Cl B) C

Footnotes are on page 84.
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Vodafone Group, Plc. A,C,P
VoiceStream Wireless Corporation P
Wallace Computer Services, Inc. X
Wal-Mart Stores, Inc. C,P
Warner-Lambert Company P
Washington Mutual, Inc. A
Waste Management, Inc. A,C,X
Watsco, Inc. X
Wells Fargo & Company C,P
Wendy’s International, Inc. P
Westamerica Bancorporation P
Western Digital Corporation A,C
Western Resources, Inc. A
WestPoint Stevens, Inc. P
Weyerhaeuser Company C
Whittman-Hart, Inc. C
Whole Foods Market, Inc. A
Willamette Industries, Inc. C
Wind River Systems, Inc. A
Winn-Dixie Incorporated C
Winstar Communications, Inc. A,C
World Access, Inc. A,C,X
Xceed, Inc. C,P
Xeikon N.V. A,P
Xerox Corporation C,P
Xilinx, Inc. C,P
Xylan Corporation A
Yahoo!, Inc. C,X,P
Young & Rubicam, Inc. A,X,P
YPF Sociedad Anonima ADR A,C
Zale Corporation C
Ziff-Davis, Inc. A,C

Footnotes are on page 84.
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F O O T N O T E S
1 All options added since the last Directory

(4/99) are indicated by bold face type.

2 Over-the-Counter stocks are listed with two symbols. The first
symbol represents the Option code and the second symbol rep-
resents the National Association of Securities Dealers (NASD)
code.

3 A = American Stock Exchange
C = Chicago Board Options Exchange
P = Pacific Exchange, Inc.
X = Philadelphia Stock Exchange

4 Expiration cycles
1 = January Sequential
2 = February Sequential
3 = March Sequential

5 Position limits are subject to periodic change. Please consult
the listing exchange or your broker to verify current position lim-
its.

6 Options on Indexes, Currencies and Treasuries have various
expiration specifications. For further information please see the
following section or contact the appropriate exchange.

Note: Refer to the exchange bulletins or information circulars for non-
standard position limits.
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J A N U A R Y  S E Q U E N T I A L  C Y C L E
Expiring Month Available Months

Jan Feb Mar Apr Jul
Feb Mar Apr Jul Oct
Mar Apr May Jul Oct
Apr May Jun Jul Oct
May Jun Jul Oct Jan
Jun Jul Aug Oct Jan
Jul Aug Sep Oct Jan
Aug Sep Oct Jan Apr
Sep Oct Nov Jan Apr
Oct Nov Dec Jan Apr
Nov Dec Jan Apr Jul
Dec Jan Feb Apr Jul

F E B R U A R Y  S E Q U E N T I A L  C Y C L E
Expiring Month Available Months

Jan Feb Mar May Aug
Feb Mar Apr May Aug
Mar Apr May Aug Nov
Apr May Jun Aug Nov
May Jun Jul Aug Nov
Jun Jul Aug Nov Feb
Jul Aug Sep Nov Feb
Aug Sep Oct Nov Feb
Sep Oct Nov Feb May
Oct Nov Dec Feb May
Nov Dec Jan Feb May
Dec Jan Feb May Aug

M A R C H  S E Q U E N T I A L  C Y C L E
Expiring Month Available Months

Jan Feb Mar Jun Sep
Feb Mar Apr Jun Sep
Mar Apr May Jun Sep
Apr May Jun Sep Dec
May Jun Jul Sep Dec
Jun Jul Aug Sep Dec
Jul Aug Sep Dec Mar
Aug Sep Oct Dec Mar
Sep Oct Nov Dec Mar
Oct Nov Dec Mar Jun
Nov Dec Jan Mar Jun
Dec Jan Feb Mar Jun

Note: For LEAPS® expiration dates refer to specifications for LEAPS® on
page 86.
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P R O D U C T
S P E C I F I C A T I O N S

STANDARD SPECIFICATIONS FOR ALL EQUITY OPTIONS

Unit of Trade: 100 shares per option contract.

Premium Quotations: Stated in points and fractions. One point equals
$100. Minimum tick for series trading below 3 is 1/16 ($6.25), and for all
other series, 1/8 ($12.50).

Strike Price Intervals: 2-1/2 points for stocks trading below $25, 5 points
for those trading from $25 to $200, and 10 points for those trading above
$200.  

Exercise Style: American. Option may be exercised on any business day
prior to the expiration date.

Expiration Months: Two near-term months plus two additional months in the
January, February or March quarterly cycle.

Expiration Dates: The Saturday immediately following the third Friday of
the expiration month.

Position Limits: Limits vary according to the number of outstanding shares and
trading volume. The largest, most frequently traded stocks have an option posi-
tion limit of 75,000 contracts; smaller capitalization stocks may offer position lim-
its of 60,000, 31,500, 22,500 or 13,500 contracts. Customer hedge exemptions
are available.

Minimum Customer Margin for Uncovered Writers: The dollar amount of
the premium plus 20% of the underlying security value minus the amount by
which the option is out-of-the-money (if any) with a minimum of the premium
plus 10% of the underlying security value.

Trading Hours: 9:30 a.m. to 4:02 p.m. (Eastern Time).

Exercise Settlement Price: Strike price times $100.

Exercise Settlement Time: Exercise notices tendered on any business
day will result in delivery of the underlying stock on the third (T+3) business
day following exercise. 

SPECIFICATIONS FOR EQUITY LEAPS® (LONG-TERM EQUITY
ANTICIPATION SECURITIES®)

Exchanges: AMEX, CBOE, PHLX, PCX.

Description: Equity LEAPS® are American-style options on certain equities
that have terms of up to three years. With the exception of the specifications
listed below, Equity LEAPS® specifications are the same as those for regular-
term equity options. Equity LEAPS® have unique symbols to distinguish them
from their corresponding regular-term options. Options expiring in 2001 gener-
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ally begin with an Z; those expiring in 2002 generally begin with a W.

Strike Prices: Initial strike prices are generally set within 25% above or
below the underlying stock’s price.

Expiration Dates: AMEX-, CBOE-, PCX- and PHLX-traded LEAPS® expire
in January of the designated year. Expiration occurs on the Saturday follow-
ing the third Friday of the expiration month. All equity LEAPS® expire in
January.

Position and Exercise Limits: Positions must be aggregated with those of
any other option on the same underlying security for the purpose of position
and exercise limits.

STANDARD SPECIFICATIONS FOR ALL INDEX OPTIONS

Unit of Trade: One contract equals $100 (the index multiplier) times the
index level.

Premium Quotations: Stated in points and fractions. One point equals
$100. Minimum tick for series trading below 3 is 1/16 ($6.25), and for all
other series, 1/8 ($12.50). NYA options have a minimum tick of 1/16 for all
series.

Strike Price Intervals: Generally, index options are listed at 5 point intervals
to bracket the current value of the index. Higher index values may result in
larger strike price intervals. Contact each exchange for specific information.
NYA and MID options are also listed in selective 2-1/2 point intervals in the
nearest two months. Generally, Index LEAPS® are listed in 2-1/2 point inter-
vals. SPX options may be listed with up to 25 point intervals in the far-term
months. OEX options are listed in 10 point intervals in the far-term month.
SPL options are only listed in 25 point intervals. JPN options with more than
one year to expiration are listed in 50 point intervals. Strike price intervals of
2-1/2 points may be available for WSX options.

Exercise Style: Index options are designated as either American-style or
European-style. American-style options can be exercised on any business
day prior to expiration. European-style options can be exercised only on the
last trading day prior to expiration.

Expiration Dates: The Saturday immediately following the third Friday of
the expiration month.

Exercise Settlement Price: The dollar difference between the index num-
ber and the strike price of the contract, multiplied by 100. The index number
is generally determined following the close of trading on the day the exer-
cise notice is submitted. The exceptions are expiring AUX, BIX, BKX, BMX,
BTK, CEX, CMR, CRX, CTN, CWX, CYC, DDX, DJX, DOT, DRG, DTX,
DUX, DXE, ECM, EGI, EUR, FPP, GAX, GHA, GIN, GIP, GOX, GSM, GSO,
GSV, GTC, GTX, HCX, HKO, HWI, ICX, IIX, INX, IUX, JPN, LTX, MEX,
MID, MSH, MUT, MXY, NFT, NDX, NWX, NYA, OSX, OTX, RIX, RLX, RUT,
SGX, SOX, SPX, SVX, TCX, TRX, TXX, WSX, XAL, XBD, XEF, XII, XNG,
and YTK options which settle on the opening prices of underlying stocks in
the index on the day after the last day of trading (symbol AXS for AUX, BBS
for BIX, BKO for BKX, BMZ for BMX, BTS for BTK, CSO for CMR, CWS for
CWX, CXS for CEX, CXV for CRX, CTM for CTN, CYO for CYC, DDO for



DDX, DJS for DJX, DNS for DTX, DOS for DOT, DRO for DRG, DTO for
XDT, DUS for DUX, ECS for ECM, ESO for EGI, EUV for EUR, FPS for
FPP, GDS for GOX, GGZ for GIN, GHZ for GHA, GMZ for GSM, GPZ for
GIP, GSZ for GSO, GTS for GTX, GTZ for GTC, GVZ for GSV, GXS for
GAX, HCS for HCX, HWO for HWI, ICC for ICX, IIV for IIX, ITS for INX,
IUS for IUX, JPV for JPN, KDY for HKO, MEO for MEX, MEV for MXY, MIV
for MID, MVH for MSH, MWS for MUT, NDS for NDX, NGV for XNG, NMS
for NFT, NWO for DXE, NWV for NWX, NYX for NYA, OSV for OSX, OTS
for OTX, PTO for PCX, RLS for RUT, RRS for RLX, RSI for RIX, SET for
SPX, SGS for SGX, SLX for LTX, SVS for SVX, SX for SOX, TRS for TRX,
TTS for TXX, TXS for TCX, WSO for WSX, XAO for XAL, XBS for XBD, XIF
for XEF, XSV for XII, and YTS for YTK). EUR, JPN and NIK options have
several unique exercise settlement characteristics which are described in
their respective sections.

Exercise Settlement Time: Exercise notices tendered will result in the
delivery of cash on the next business day.

Trading Hours: 9:30 a.m. to 4:15 p.m. (Eastern Time) for broad-based
indices (CMR, CYC, DJX, EGI, FNC, FSX, HKO, JPN, LEX, LNU, LRU,
LSZ, LSW, LUR, MEX, MID, NDX, NNA, NYA, OAX, OCX, OEX, PSE, RUT,
SPL, SPX, WRU, WSX, XII, XMI, XOC, ZRU) or 9:30 a.m. to 4:02 p.m.
(Eastern Time) for industry specific indices (BIX, BKX, BMX, BTK, CEX,
CRX, CTN, CWX, DDX, DJX, DOT, DRG, DXE, ECM, FPP, GAX, HCX,
HWI, ICX, IIX, IUX, LBG, MSH, MUT, MXY, NWX, OSX, OTX, RLX, SOX,
SXE, TRX, UTY, XAL, XAU, XAX, XBD, XCI, XEF, XNG, XOI, YTK) or 8:30
a.m. to 11:30 a.m. (Eastern Time) for EUR.

Minimum Customer Margin for Uncovered Writers: For broad-based
indices: the dollar amount of the premium plus 15% of the current underly-
ing index value (index number x $100) minus the amount by which the
option is out-of-the-money (if any) with a minimum of the premium plus
10% of the current index value. For industry-specific and narrow-based
indices: the dollar amount of the premium plus 20% of the current underly-
ing index value (index number x $100) minus the amount by which the
option is out-of-the-money (if any) with a minimum of the premium plus
10% of the current index value. 

SPECIFICATIONS FOR OPTIONS ON INDEX SHARESSM

Exchange: AMEX

Description: Put and call options on underlying Index SharesSM are shares
in trusts that hold portfolios of stocks designed to closely track the price
performance and yield of specific indexes. Index SharesSM trade like stock
on The American Stock Exchange, so options on Index SharesSM closely
resemble stock options. Index ShareSM options are American-style and set-
tle in Index SharesSM.

Options currently trade on the following Index SharesSM:
MidCap SPDRTM

Nasdaq-100 SharesSM

8 88 8
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Select Sector SPDR Funds:
Basic Industries Select Sector
Consumer Services Select Sector
Consumer Staples Select Sector
Cyclical Transportation Select Sector
Energy Select Sector
Financial Select Sector
Technology Select Sector
Utilities Select Sector

Trading Hours: 9:30 a.m. to 4:02 p.m. (Eastern Time) for options on Select
Sector SPDR Funds. 9:30 a.m. to 4:15 p.m. (Eastern Time) for options on
the MidCap SPDRTM and Nasdaq-100 SharesSM.

SPECIFICATIONS FOR INDIVIDUAL INDEX OPTIONS

AMEX Airline Index (The) (XAL)

Description of Index: The Airline Index is designed to measure the perfor-
mance of highly capitalized companies in the airline industry. The Index
tracks the aggregate performance of 10 major U.S. and overseas airlines.

Expiration Months: Three consecutive near-term expiration months plus
two successive months in the January cycle.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Biotechnology Index (BTK)

Description of Index: The Biotechnology Index is designed to measure the
performance of a cross section of 15 companies in the biotechnology industry
that are primarily involved in the use of biological processes to develop prod-
ucts or provide services. 

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the January cycle.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Computer Hardware Index (HWI)

Description of Index: The Computer Hardware Index is designed to mea-
sure the composite performance of some of the leading designers and pro-
ducers of consumer and commercial PCs and systems. The 10 component
companies are involved in all aspects of the manufacture of computer hard-
ware, including desktop and notebook PCs, workstations and client/server
systems.
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Expiration Months: Three consecutive near-term months plus two succes-
sive months in the February cycle.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Computer Technology Index (XCI)

Description of Index: The Computer Technology Index is designed to repre-
sent a cross-section of widely held U.S. corporations involved in various
phases of the computer industry. The index is based on the aggregate market
value of 26 stocks.

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the January cycle.

Exercise Style: American.

Position and Exercise Limits: 12,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Credit Suisse First Boston Technology IndexSM (CTN)

Description of Index: The Credit Suisse First Boston Technology IndexSM

is designed to provide a benchmark of technology stock performance by
weighting components to reflect the average holdings of technology-orient-
ed investment funds. Stocks are selected from the communications equip-
ment, computer hardware, Internet, semiconductor, technology services and
software sectors.

Expiration Months: Three consecutive near-term expiration months plus
two successive months in the March cycle.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX de Jager Year 2000 IndexSM (YTK)

Description of Index: The de Jager Year 2000 IndexSM represents shares of
widely held software providers, computer programming consulting firms and
computer outsourcing services working to address the “year 2000” computer
problem faced by systems that use only two digits to indicate the year. The
Index is price-weighted, with the value corresponding to the sum of the prices
of the component stocks reduced by an index divisor. de Jager & Company
Ltd. is a consulting firm solely involved in promoting awareness of the year
2000 problem.

Expiration Months: Three near-term months plus the two nearest term
expirations in the February cycle.

Exercise Style: European.
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Position and Exercise Limits: 12,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Deutsche Bank Energy IndexSM (DXE)

Description of Index: The Deutsche Bank Energy IndexSM is based on shares
of widely held companies involved in producing and providing oil and natural
gas. Companies in the Index include domestic and international oil producers,
refiners and transmitters, oil equipment manufacturers and drillers and natural
gas producers.

Expiration Months: Three near-term months plus the two nearest term
expiration months in the March cycle.

Exercise Style: European. 

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Disk Drive Index (DDX)

Description of Index: The Disk Drive Index is designed to measure the per-
formance of a cross-section of 10 companies active in desigining and manu-
facturing electronic data storage devices for computers, as well as software
that helps computers interface with those devices.

Expiration Months: Three consecutive near-term expiration months plus
two further-term months in the February cycle.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX EUROTOP 100 Index (EUR)

Description of Index: The EUROTOP 100 Index measures the collective
performance of the most actively traded stocks on Europe’s major stock
exchanges and is designed to be a representative reflection of the
European stock market as a whole. The E100 Index is based on the aggre-
gate price of the Index’s component stocks expressed in European
Currency Units (ECUs). The Index value used for Exchange options trading
is 1/10 the value of the E100 Index. In calculating EUR, one point is
assigned to equal one U.S. dollar. Thus, an EUR value of 100 equals $100.

Expiration Months: Three consecutive near-term months plus the next
nearest term expiration month in the March cycle.

Exercise Style: European.

Position and Exercise Limits: 25,000 contracts on the same side of the
market, provided no more than 15,000 of such contracts are in the nearest
term expiration month series.

Trading System: Specialist/Registered Option Trader.
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AMEX Hong Kong Option Index (HKO)

Description of Index: The Hong Kong Option Index is a broad-market index
that measures the composite price performance of 30 stocks actively traded
on The Stock Exchange of Hong Kong Ltd. (HKSE) and is designed to reflect
the movement of the Hong Kong stock market as a whole. The Index is capi-
talization-weighted (share price in Hong Kong dollars multiplied by shares
outstanding). The Hong Kong Option Index is based on a value of approxi-
mately 40% of the value of the Amex Hong Kong 30 Index,SM adjusted for
changes in the Hong Kong dollar/U.S. dollar exchange rate since November
24, 1997. The WM/Reuters closing spot rate is used as the basis of this cal-
culation and is determined once per day at approximately 11:30 a.m. (Eastern
Time). The AMEX Hong Kong 30 Index was established June 25, 1993, with
a benchmark value of $350.00.

The Hong Kong Option Index is calculated and disseminated twice each
New York business day based on the most recent official closing price of
the component stocks as reported by the HKSE and the previous day’s
HK/US dollar exchange rate: first before the opening of trading and again
approximately at noon.

Expiration Months: Three near-term expiration months, plus two additional fur-
ther-term expiration months in the March cycle.

Exercise Style: European.

Position and Exercise Limits: 25,000 contracts on the same side of the
market, provided no more than 15,000 of such contracts are in the nearest
term expiration month series.

Trading System: Specialist/Registered Option Trader.

AMEX Institutional Index (XII)

Description of Index: The Institutional Index is a capitalization-weighted
index of 75 major stocks currently held in highest dollar amounts in institu-
tional portfolios that have a market value of more than $100 million in
investment funds. 

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the March cycle. 

Exercise Style: European.

Position and Exercise Limits: No position limits.

Trading System: Specialist/Registered Option Trader. 

AMEX Inter@ctive Week Internet IndexSM (IIX)

Description of Index: The Inter@ctive Week Internet IndexSM is designed to
measure a cross section of companies involved in providing digital interac-
tive services, developing and marketing digital interactive software and man-
ufacturing digital interactive hardware. The Index is market capitalization
weighted, meaning the Index value is based on the sum of the market val-
ues of each of the 50 components.

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the January cycle.
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Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader. 

AMEX Japan Index (JPN)

Description of Index: The Japan Index is a modified, price-weighted index
that measures the performance of 210 common stocks actively traded on
the Tokyo Stock Exchange (TSE) representing a broad cross-section of
Japanese industries. 

Index Value: The Index’s value is calculated daily based on TSE closing prices of
the component stocks and disseminated before the opening of trading in New
York. The Index’s value is determined based on a valuation method in which stock
prices in Japanese yen are stated in dollar terms. Under the valuation method, 100
yen is assigned the value of one dollar. For example, if the aggregate price of
JPN’s component stocks is 30,500 yen, the index value will be $305. This ensurer
value will not be affected by fluctuating yen/dollar exchange rates. Thus, as with all
traded index options, the Index is denominated in dollars and the premiums are
quoted in dollars.

Expiration Months: Three consecutive near-term months plus two further
term months in the March cycle.

Exercise Style: European.

Position and Exercise Limits: 25,000 contracts on the same side of the mar-
ket, provided that no more than 15,000 of such contracts are expiring in the
nearest expiration month. 

Trading System: Specialist/Registered Option Trader. 

AMEX Major Market Index (XMI)

Description of Index: The Major Market Index is designed to measure the
performance of the blue-chip sector of the market. The Index is a price-weight-
ed index of 20 leading stocks that represent a broad range of industries.

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the March cycle.

Exercise Style: European.

Position and Exercise Limits: 34,000 contracts on the same side of the
market provided no more than 20,000 contracts are in a series with the near-
est expiration month. Higher limits may be available for hedging, subject to
AMEX approval.

Trading System: Specialist/Registered Option Trader. 

AMEX Mexico Index (MXY)

Description of Index: The Mexico Index is a modified equal dollar weighted
index that measures the composite price performance of highly capitalized
companies with major business interests in Mexico and is designed to reflect
the movement of the Mexican stock market as a whole. The 10 companies
were selected from a variety of industries to reflect the diversity of the
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Mexican market.

Expiration Months: Three consecutive near-term expiration months plus
two successive months in the March cycle.

Exercise Style: European. 

Position Limits: 12,000 contracts on the same side of the market.

Trading System: Specialist/Registered Options Trader.

AMEX Morgan Stanley Commodity Related Equity IndexSM (CRX)

Description of Index: The Morgan Stanley Commodity Related Equity
IndexSM is based entirely on shares of widely held companies involved in
commodity related industries such as energy (e.g., oil and gas production
and oilfield services and equipment), non-ferrous metals, precious metals,
agriculture and forest products.

Expiration Cycle: Three consecutive near-term months plus two 
successive months in the March cycle.

Exercise Style: European.

Position Limits: 15,000 contracts on the same side of the market.

Trading System: Specialist/Registered Options Trader. 

AMEX Morgan Stanley Consumer IndexSM (CMR)

Description of Index: The Morgan Stanley Consumer IndexSM is
designed to measure the performance of consumer-oriented, stable
growth industries. This is measured through price changes in 30 compo-
nent stocks representing 20 industries. The Index is equal-dollar weight-
ed, designed to ensure that each of the securities is represented in
approximate equal dollar value.

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the March cycle.

Exercise Style: European. 

Position and Exercise Limits: 25,000 contracts on the same side of the
market, provided no more than 15,000 of such contracts are in the nearest
expiration month series.

Trading System: Specialist/Registered Option Trader. 

AMEX Morgan Stanley Cyclical IndexSM (CYC)

Description of Index: The Morgan Stanley Cyclical IndexSM is designed to
measure the performance of economically sensitive industries within the
U.S. economy to detect important shifts in investor sentiment as the econo-
my moves through its cycles. This is measured through price changes in 30
component stocks representing 25 industries. The Index is equal-dollar
weighted, designed to ensure that each of the securities is represented in
approximate equal dollar value.

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the March cycle.
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Exercise Style: European. 

Position and Exercise Limits: 25,000 contracts on the same side of the
market, provided no more than 15,000 of such contracts are in the nearest
expiration month series.

Trading System: Specialist/Registered Option Trader. 

AMEX Morgan Stanley High-Technology 35 IndexSM (MSH)

Description of Index: The Morgan Stanley High-Technology 35 IndexSM is
designed to measure the performance of a cross section of highly capitalized
U.S. companies that are active in nine technology subsectors -- computer ser-
vices, design software, server software, PC software and new media, network-
ing and telecom equipment, server hardware, PC hardware and peripherals,
specialized systems and semiconductors. The Index is equal-dollar weighted
to ensure that each of its component securities is represented in approximate
equal dollar value.

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the March cycle.

Exercise Style: European. 

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader. 

AMEX Natural Gas Index (XNG)

Description of Index: The Natural Gas Index is designed to measure the per-
formance of highly capitalized companies in the natural gas industry primarily
involved in natural gas exploration and production, natural gas transmission or
natural gas distribution. The Index is equal-dollar weighted, designed to
ensure that each of the 15 securities is represented in approximate equal dol-
lar value.

Expiration Months: Three consecutive near-term expiration months plus
two successive months in the January cycle.

Exercise Style: European. 

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Networking Index (NWX)

Description of Index: The Networking Index is designed to measure the
performance of a cross section of large, actively traded computer and
telecommunication networking stocks.

Expiration Cycle: Three consecutive near-term expiration months plus two
successive months in the January cycle.

Exercise Style: European.

Position Limits: 12,000 contracts on the same side of the market.

Trading System: Specialist/Registered Options Trader.
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AMEX Oil Index (XOI)

Description of Index: The Oil Index is designed to represent a cross-
section of widely-held corporations involved in various phases of the oil
industry. The Oil Index is price-weighted, measuring the performance of
the oil industry through changes in the sum of the prices of its 16 compo-
nent stocks. 

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the January cycle.

Exercise Style: American.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX Pharmaceutical Index (DRG)

Description of Index: The Pharmaceutical Index is designed to represent a
cross section of widely held, highly capitalized companies involved in various
phases of the pharmaceutical industry. The Index is market-value weighted
based on the aggregate market value of 15 stocks.

Expiration Months: Three consecutive near-term months plus two succes-
sive months in the January cycle.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX S&P MidCap Index (MID)

Description of Index: The Standard & Poor’s MidCap 400 Index measures
the performance of the mid-range sector of the U.S. stock market. The Index
is based on 400 stocks chosen on the basis of market size, liquidity and
industry group representation. It is a market-value weighted index (share
price multiplied by number of shares outstanding). Standard & Poor’s
MidCap 400 Index and S&P MidCap Index are trademarks of Standard &
Poor’s Corporation and have been licensed for use by the AMEX.

Expiration Months: As many as four consecutive near-term expiration
months, plus up to two additional further-term expiration months in the
March cycle.

Exercise Style: European.

Position and Exercise Limits: 45,000 contracts on the same side of the
market, provided no more than 25,000 of such contracts are in the nearest
expiration month series. Hedge and order facilitation exemptions are avail-
able, subject to prior AMEX approval.

Trading System: Specialist/Registered Option Trader.
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AMEX Securities Broker/Dealer Index (XBD)

Description of Index: The Securities Broker/Dealer Index is designed to
measure the performance of highly capitalized companies in the U.S. secu-
rities broker/dealer industry. Included in this group are companies in the
U.S. which provide securities brokerage services, market making, U.S.
Treasury Primary Dealer functions and other functions dealing with U.S.
and international securities of all types. The Index is equal-dollar weighted,
designed to ensure that each of the 13 securities is represented in approxi-
mate equal dollar value.

Expiration Months: Three consecutive near-term expiration months plus
two successive months in the January cycle.

Exercise Style: European. 

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX TheStreet.com E-commerce IndexSM (ICX)

Description of Index: TheStreet.com E-commerce IndexSM is designed to
track companies involved in business conducted on the internet.
Components in the Index generate a significant portion of their revenues
from commerce conducted over the internet or have plans to develop a
commercial presence on the internet. The Index is equal-dollar weighted,
designed to ensure that each of the component stocks is represented in
approximate equal dollar value.

Expiration Months: Three consecutive near-term expiration months plus
two successive months from the February cycle.

Exercise Style: European. 

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

AMEX TheStreet.com E-finance IndexSM (XEF)

Description of Index: TheStreet.com E-finance IndexSM is designed to
track the performance of companies involved in providing financial services
over the Internet. The Index currently includes 11 stocks of companies
engaged in brokerage, banking, consumer credit and electronic payment
services.

Expiration Months: Three consecutive near-term expiration months plus
two successive months in the February cycle.

Exercise Style: European. 

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.
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NYSE Composite Index® Option (NYA)

Exchange: CBOE.

Description of Index: The New York Stock Exchange Composite Index® is
a capitalization-weighted index of all common stocks listed on the New York
Stock Exchange. The index currently encompasses more than 2,600 com-
mon stocks. 

Expiration Months: Three consecutive near-term months, plus two addi-
tional months in the March quarterly cycle.

Exercise Style: European.

Position and Exercise Limits: 45,000 contracts provided that no more
than 25,000 of such contracts are expiring in the nearest expiration month.

Trading System: Designated Primary Market-Maker.

CBOE Dow Jones Industrial AverageSM (DJX)

Description of Index: The Dow Jones Industrial Average is a price-weighted
index currently composed of 30 of the largest, most liquid NYSE-listed stocks.

Underlying Level: Options will be based on 1/100th of the DJIASM level.

Strike Prices: Strike prices for options and LEAPS® will be set to bracket the
index level in increments of 1 point.

Expiration Months: Up to three near-term months plus up to 3 months on a
quarterly cycle.

Last Trading Day: Two business days preceding the expiration date.

Exercise Style: European.

Settlement Value: Calculated based on the opening prices of the component
securities on the business day prior to expiration.

Margins: Broad-based margins will apply.

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Market Maker.

CBOE Dow Jones Industrial Average LEAPS® (ZDJ)

Description of Index: The Dow Jones Industrial AverageSM (DJIA) is a price-
weighted index of 30 of the largest, most liquid NYSE-listed stocks.

Underlying Level: LEAPS® will be based on 1/100th of the DJIASM level.

Expiration Months: ZDJ LEAPS® expire in December 2001.

Last Trading Day: Two business days preceding the expiration date.

Exercise Style: European.

Settlement Value: Calculated based on the opening prices of the component
securities on the business day prior to expiration.

Margins: Broad-based margins apply.



9 9

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Market Maker.

CBOE Dow Jones Transportation Average LEAPS®

(Reduced Value) (LDN/ZDN)

Description of Index: The Dow Jones Transportation AverageSM (DJTA) is
a price-weighted index of 20 of the largest, most liquid NYSE- and Nasdaq-
listed transportation stocks.

Underlying Level: LEAPS® will be based on 1/100th of the DJTASM level.

Expiration Months: LDN LEAPS® expire in December 2000 and ZDN
LEAPS® expire in December 2001. 

Last Trading Day: Two business days preceding the expiration date.

Exercise Style: European.

Settlement Value: Calculated based on the opening prices of the component
securities on the business day prior to expiration.

Margins: Narrow-based margins apply.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Dow Jones Utility Average LEAPS®

(Reduced Value) (LDU)

Description of Index: The Dow Jones Utility AverageSM (DJUA) is a price-
weighted index of 15 of the largest, most liquid NYSE-listed utility stocks.

Underlying Level: LEAPS® will be based on 1/10th of the DJUASM level.

Expiration Months: LDU LEAPS® expire in December 2000.

Last Trading Day: Two business days preceding the expiration date.

Exercise Style: European.

Settlement Value: Calculated based on the opening prices of the component
securities on the business day prior to expiration.

Margins: Narrow-based margins apply.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Dow Jones Transportation Average (DTX)

Description of Index: The Dow Jones Transportation Average is a price-
weighted index of 20 of the largest, most liquid NYSE- and Nasdaq-listed
transportation stocks. Options will be based on 1/10th of the DJTASM level.

Strike Prices: Strike Prices for standard options as well as LEAPS® will be
set to bracket the index level in increments of 5 points.

Expiration Months: Up to three near-term months plus up to 3 months on a
quarterly cycle.

Last Trading Day: Two business days preceding the expiration date.
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Exercise Style: European.

Settlement Value: Calculated based on the opening prices of the component
securities on the business day prior to expiration.

Margins: Narrow-based margins will apply.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Dow Jones Utility Average (DUX)

Description of Index: The Dow Jones Utility Average is a price-weighted
index of 15 of the largest, most liquid NYSE-listed utility stocks. Options will
be based on the full value of the DJUASM level.

Strike Prices: Strike prices for standard options as well as LEAPS® will be
set to bracket the index level, in increments of 5 points.

Expiration Months: Up to three near-term months plus up to 3 months on a
quarterly cycle.

Last Trading Day: Two business days preceding the expiration date.

Exercise Style: European.

Settlement Value: Calculated based on the opening prices of the component
securities on the business day prior to expiration.

Margins: Narrow-based margins will apply.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Standard & Poor’s 100® Index Option (OEX)

Description of Index: The S&P 100® Index is a capitalization-weighted
index of 100 stocks from a broad range of industries. Base values for the
index are adjusted over time to reflect changes in capitalization resulting from
mergers, acquisitions, stock rights or substitutions.

Expiration Months: Four near-term months.

Exercise Style: American.

Settlement of Option Exercise: The exercise-settlement value, OEX, is calcu-
lated using the closing price in the primary market of each component stock on
the last business day prior to the expiration date or on the day the exercise
notice is properly submitted if exercised before expiration.

Position and Exercise Limits: Effective January 25, 1999, position and
exercise limits for contracts on the OEX are eliminated for a two-year pilot
program. During the pilot program, each member organization that maintains
an end of day position in excess of 100,000 contracts for its proprietary
account or for the account of a customer, shall report certain information to
the CBOE Department of Market Regulation.

Trading System: Market Maker.
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CBOE Standard & Poor’s 100® LEAPS® (Reduced Value) (OCX/OAX)

Description of Index: S&P 100® LEAPS®, Long-term Equity AnticiPation
Securities®, are long-term options based on 1/5th of the S&P 100® Index
(OEX). The S&P 100® is a capitalization-weighted index of 100 stocks from a
broad range of industries. 

Expiration Months: Generally after December expiration, CBOE will list new
expiration series having 36 months until expiration. OCX options expire in
December 2000 and OAX options expire in December 2001.

Exercise Style: American.

Position and Exercise Limits: Effective January 25, 1999, position and
exercise limits for contracts on the OEX are eliminated for a two-year pilot
program. During the pilot program, each member organization that maintains
an end of day position in excess of 100,000 contracts for its proprietary
account or for the account of a customer, shall report certain information to
the CBOE Department of Market Regulation.

Trading System: Market Maker.

CBOE Standard & Poor’s 500® Index Option (SPX)

Description of Index: The S&P 500® Index is a capitalization-weighted index
of 500 stocks from a broad range of industries whose collective performance
mirrors the overall stock market. Base values for the Index are adjusted over
time to reflect changes in capitalization resulting from mergers, acquisitions,
stock rights or substitutions. The exercise-settlement value (SET) is calculated
using the opening price in the primary market of each component stock on the
last business day (usually Friday) prior to the expiration date.

Expiration Months: Three near-term months followed by up to three addi-
tional months in the March cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, SET, is deter-
mined on the last day prior to expiration and is based on the first (opening)
reported sale price for each component.

Position and Exercise Limits: Effective January 25, 1999, position and
exercise limits for contracts on the SPX are eliminated for a two-year pilot
program. During the pilot program, each member organization that maintains
an end of day position in excess of 100,000 contracts for its proprietary
account or for the account of a customer, shall report certain information to
the CBOE Department of Market Regulation.

Trading System: Market Maker.

CBOE Standard & Poor’s 500® Long-Term Index Option (SPL)

Description of Index: The S&P 500® Index is a capitalization-
weighted index of 500 stocks from a broad range of industries whose collec-
tive performance mirrors the overall stock market. Base values for the Index
are adjusted over time to reflect changes in capitalization resulting from
mergers, acquisitions, stock rights or substitutions.

Expiration Months: June and December. Up to two years available. The
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near-term series convert to SPX two business days following June and
December expirations. New SPL series are then added on the first busi-
ness day of January and July.

Exercise Style: European.

Position and Exercise Limits: Effective January 25, 1999, position and
exercise limits for contracts on the SPX are eliminated for a two-year pilot
program. During the pilot program, each member organization that maintains
an end of day position in excess of 100,000 contracts for its proprietary
account or for the account of a customer, shall report certain information to
the CBOE Department of Market Regulation.

Trading System: Market Maker.

CBOE S&P 500® (Reduced Value) LEAPS® (LSZ/LSW/LSY)

Description of Index: S&P 500® (Reduced Value) LEAPS® are long-term
options based on 1/10th of the S&P 500® Index (SPX). The S&P 500® is
a capitalization-weighted index of 500 stocks from a broad range of indus-
tries whose collective performance mirrors the overall stock market. 

Expiration Months: Generally after December expiration, CBOE will list
new expiration series having 36 months until expiration. LSZ options expire
in December 2000, LSW options expire in December 2001 and LSY options
expire in December 2002.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, 1/10th of
the SET (.05 rounds up), is determined on the last day prior to expiration
and is based on the first (opening) reported sale price for each component.

Position and Exercise Limits: Effective January 25, 1999, position and
exercise limits for contracts on the SPX are eliminated for a two-year pilot
program. During the pilot program, each member organization that maintains
an end of day position in excess of 100,000 contracts for its proprietary
account or for the account of a customer, shall report certain information to
the CBOE Department of Market Regulation.

Trading System: Market Maker.

CBOE Standard & Poor’s SmallCap 600® Index Options (SML)

Underlying: The Standard & Poor’s SmallCap 600® Index is a capitalization-
weighted index of 600 domestic stocks chosen for market size, liquidity and
industry representation. The component stocks are weighted according to the
total market value of their outstanding shares. The impact of a component’s
price change is proportional to the issue’s total market value, which is the
share price times the number of shares outstanding. These are summed for
all 600 stocks and divided by a predetermined base value. The base value for
the S&P SmallCap 600® Index is adjusted to reflect changes in capitalization
resulting from mergers, acquisitions, stock rights, substitutions, etc.

Expiration Months: Up to three near-term months followed by three addi-
tional months in the March quarterly cycle.

Exercise Style: European.
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Position and Exercise Limits: The SML position limit is 100,000 contracts
on the same side of the market of which no more than 60,000 contracts may
be in the nearest expiration month. An index option hedge exemption for
public customers may be available for certain diversified portfolios, which
may allow a position of up to an additional 75,000 contracts. The exercise
limit is the same as the position limit.

Trading System: Market Maker.

SPECIFICATIONS FOR CBOE FLexible EXchange™ Options
(OEX, SPX, RUT, NDX)

Underlying Classes: S&P 100® Index, S&P 500® Index, NASDAQ 100
Index, Russell 2000® Index and the Dow Jones Industrial Average.

Minimum Size: $10 million underlying value for transactions that open a new
FLEX™ series; $1 million underlying value for subsequent transactions in
opened FLEX™ series.

Premium Price: Premiums may be expressed as a percentage of the value
of the underlying index which are rounded to the nearest hundredth (greater
or equal to .005 rounds up). Premium may also be expressed as specific
dollar amount per contract or may be contingent on specific factors in other
related markets.

Customized Specifications

Strike Price: Any reference price (e.g., a percentage of a value, set against
a futures value, a real-time intra-day value) which when converted to an
index level rounds to one decimal place (greater than or equal to .05
rounds up).

Expiration Date: A business day up to five years from trade date; it cannot
fall on the third Friday of the month (or the first preceding business day if the
third Friday is a holiday) or two business days on either side of those days.

Exercise Style: American, European or Capped.

Settlement of Option Exercise: There are two methods: opening exer-
cise-settlement value and closing exercise-settlement value.

Position and Exercise Limits: Effective January 25, 1999, position and
exercise limits for contracts on the FLEX option contracts are eliminated for
a two-year pilot program. During the pilot program, each member organiza-
tion that maintains an end of day position in excess of 100,000 contracts for
its proprietary account or for the account of a customer, shall report certain
information to the CBOE Department of Market Regulation.

Trading Hours: 9:00 a.m. to 3:15 p.m. (Central Time).

Trading System: Market Maker.

Equity FLEX Options Specifications

Minimum Size: 250 contracts for transactions that create a new Equity
FLEX series, 100 contracts for subsequent transactions in existing Equity
FLEX series. The size may be expressed in number of contracts or in U.S.
dollars of underlying value. If the size is expressed in dollars of underlying
value, the FLEX Order Book Official will use the current price of the underly-
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ing stock to determine if the dollar amount is greater than 250 contracts for
an opening transaction or 100 contracts for any subsequent transactions.

Strike Price: For puts, any reference price in eighth increments. Strike prices
may also be expressed as a percentage of the level of the underlying stock.
Strike prices of equity FLEX call options are limited to the minimum strike price
intervals that are available for non-FLEX equity call options.

Premium Price: Premiums may be expressed as a specific dollar amount
per contract in sixteenth increments. Premiums may also be expressed as a
percentage of the level of the underlying stock. For strike prices specified in
other than underlying values, premium prices specified in other than a dollar
amount per contract, and size specified in other than a number of contracts,
the CBOE calculates actual strike prices, premium prices and number of
contracts for submission to The Options Clearing Corporation for clearing
and settlement.

Expiration Date: Any business day up to 3 years from trade date.
However, it may not be the third Friday of the month (or the first preceding
business day if the third Friday is a holiday) or 2 business days on either
side of each of those days. For example, if during a particular year, the third
Friday of June is the 17th, the expiration date for a FLEX Options series
could not be the 15th, 16th, 17th, 20th or 21st of that month.

Exercise Style: American or European.

Price and Quote Dissemination: A text message describing the requested
FLEX option, the quote provider, and the volume and price of any trade can
be received via the terminals of quote vendors who offer the FLEX retrieval
service.

Settlement of Option Exercise: All Equity FLEX Option exercises will
result in physical delivery of the underlying security. Settlement price will be
the closing stock price on exercise or expiration day.

Trading Hours: 9:00 a.m. - 3:00 p.m. (Central Time).

CBOE NASDAQ 100® Index Options (NDX)

Description of Index: The NASDAQ-100 Index® is a capitalization-weighted
index composed of 100 of the largest non-financial securities listed on The
NASDAQ Stock Market. Base values for the index are adjusted over time to
reflect changes in capitalization resulting from mergers, acquisitions, stock
rights or substitutions.

Expiration Months: Up to three near-term months, followed by up to three
additional months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: Exercise will result in delivery of cash on the
business day following expiration. NDX exercise-settlement value, NDS, is calcu-
lated based on a volume-weighted average of prices reported in the first five min-
utes of trading for each of the component securities on the last business day
(usually a Friday) before the expiration date. If a stock in the Index does not open
on the day on which the exercise-settlement value is calculated, the last sales
price reported to The Nasdaq Stock Market will be used in calculating the exer-
cise-settlement value. The exercise-settlement amount is equal to the difference
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between the exercise-settlement value and the exercise price of the option, multi-
plied by $100.

Position Limits: 25,000 contracts on either side of the market with no more
than 15,000 of such contracts in the near-term series. An index option hedge
exemption for public customers may be available for certain diversified portfo-
lios, which expands the limit to 100,000 contracts.

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Market Maker.

CBOE Nikkei 300® Index Options (NIK)

Description of Index: The Nikkei 300® Index is a capitalization-weighted
index of major equity securities traded on the first section of the Tokyo
Stock Exchange.

Expiration Months: Two near-term months plus two months in the March
cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value is calculated
using the last (closing) reported sales price, in Japan, of each component
stock on the last business day (usually a Friday) prior to the expiration date.

Position Limits: 25,000 contracts on either side of the market with no
more than 15,000 contracts in the near-term month.

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Russell 2000® Index (RUT)

Description of Index: The Russell 2000® Index is a capitalization-weighted
index of domestic equities traded on the AMEX, NYSE and NASDAQ. The
Index represents the bottom 2,000 companies from a universe of the 3,000
largest stocks in the U.S. The index is considered to be a benchmark of the
U.S. small-capitalization market. Shares are adjusted for cross ownership.
The component securities are adjusted once per year (June) to reflect
changes in rankings and shares outstanding. 

Expiration Months: Three near-term months followed by three additional
months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, RLS, is deter-
mined on the last business day prior to expiration and is based on the first
(opening) reported sale price for each component.

Position Limits: The aggregate (RUT and Russell 2000® LEAPS®) posi-
tion limit is 50,000 contracts on the same side of the market with no more
than 30,000 contracts in the near-term month. 10 Russell 2000® LEAPS®

are equivalent to 1 RUT option contract.

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Market Maker.
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CBOE Russell 2000® Index LEAPS® (Reduced Value) (LRU)

Description of Index: The Russell 2000® Index is a capitalization-weighted
index of domestic equities traded on the NYSE, Amex and NASDAQ. The
Index represents the bottom 2,000 companies from a universe of the 3,000
largest stocks in the U.S. The Index is considered to be a benchmark of the
U.S. small-capitalization market. Shares are adjusted for cross ownership. The
component securities are adjusted once per year (June) to reflect changes in
rankings and shares outstanding.

Expiration Months: LRU LEAPS® expire in December, 2000.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, 1/10th of the
RLS (.05 rounds up), is determined on the last day prior to expiration and is
based on the first (opening) reported sale price for each component.

Position Limits: The aggregate (RUT and Russell 2000® LEAPS®) posi-
tion limit is 50,000 contracts on the same side of the market with no more
than 30,000 contracts in the near-term month. 10 Russell 2000® LEAPS®

are equivalent to 1 RUT option contract.

Trading System: Market Maker.

CBOE Computer Software Index Option (CWX)

Description of Index: The CBOE Computer Software Index is a price-
weighted index of domestic equities traded on the New York Stock
Exchange and NASDAQ.

Expiration Months: Up to three near-term months, plus three additional
months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, CWS, is deter-
mined on the last day prior to expiration and is based on the first (opening)
reported sale price for each component stock.

Position Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Gaming Index Options (GAX)

Description of Index: The CBOE Gaming Index is a price-weighted index
of domestic equities on the New York Stock Exchange, American Stock
Exchange and NASDAQ.

Expiration Months: Up to three near-term months, plus three additional
months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, GXS, is deter-
mined on the last day prior to expiration and is based on the first (opening)
reported sale price for each component stock.
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Position Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m (Central Time).

Trading System: Designated Primary Market Maker.

CBOE GSTI™ Composite Options  (GTC)

Description of Index: The GSTI™ Composite Index, a modified capitaliza-
tion-weighted index composed of companies involved in the technology
industry. The Index is rebalanced semi-annually and becomes effective
after the close of business on expiration Friday, or the third Friday, of
January and July. 

Exercise Style: European.

Expiration Months: Up to three near-term months plus up to three months
in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, GTZ, is
calculated using the first (opening) reported sales price in the primary market
of each component stock on the last business day (usually a Friday) before
the expiration date. If a stock in the Index does not open on the day on
which the exercise-settlement value is determined, the last reported sales
price in the primary market will be used in calculating the exercise-settle-
ment value. The exercise-settlement amount is equal to the difference
between the exercise-settlement value and the exercise price of the option,
multiplied by $100. 

Position Limits: 100,000 contracts on the same side of the market with no
more than 60,000 contracts in the near-term expiration month. 

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE GSTI™ Hardware Options (GHA) 

Descpription of Index: A modified capitalization-weighted index of compa-
nies involved in the computer hardware sector of the technology industry.
The Index is rebalanced semi-annually and becomes effective after the close
of business on expiration Friday, or the third Friday, in January and July. 

Exercise Style: European.

Expiration Months: Up to three near-term months plus up to three months
in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, GHZ,
is calculated using the first (opening) reported sales price in the primary
market of each component stock on the last business day (usually a Friday)
before the expiration date. If a stock in the Index does not open on the day
on which the exercise-settlement value is determined, the last reported sales
price in the primary market will be used in calculating the exercise-settle-
ment value. The exercise-settlement amount is equal to the difference
between the exercise-settlement value and the exercise price of the option,
multiplied by $100. 
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Position Limits: The position limit is 9,000 contracts on the same side of
the market. 

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE GSTI™ Internet Options (GIN) 

Description of Index: A modified capitalization-weighted index of companies
involved in the Internet-related sector of the technology industry. The Index is
rebalanced semi-annually and becomes effective after the close of business on
expiration Friday, or the third Friday, in January and July. 

Exercise Style: European.

Expiration Months: Up to three near-term months plus up to three months
in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, GGZ,
is calculated using the first (opening) reported sales price in the primary
market of each component stock on the last business day (usually a Friday)
before the expiration date. If a stock in the Index does not open on the day
on which the exercise-settlement value is determined, the last reported sales
price in the primary market will be used in calculating the exercise-settle-
ment value. The exercise-settlement amount is equal to the difference
between the exercise-settlement value and the exercise price of the option,
multiplied by $100. 

Position Limits: The position limit is 9,000 contracts on the same side of
the market. 

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE GSTI™ Multimedia Networking Options (GIP) 

Description of Index: A modified capitalization-weighted index of compa-
nies involved in the multimedia networking sector of the technology industry.
The Index is rebalanced semi-annually and becomes effective after the close
of business on expiration Friday, or the third Friday, in January and July. 

Exercise Style: European.

Expiration Months: Up to three near-term months plus up to three months
in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, GPZ,
is calculated using the first (opening) reported sales price in the primary
market of each component stock on the last business day (usually a Friday)
before the expiration date. If a stock in the Index does not open on the day
on which the exercise-settlement value is determined, the last reported sales
price in the primary market will be used in calculating the exercise-settle-
ment value. The exercise-settlement amount is equal to the difference
between the exercise-settlement value and the exercise price of the option,
multiplied by $100. 
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Position Limits: The position limit is 9,000 contracts on the same side of
the market. 

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE GSTI™ Software Options  (GSO) 

Description of Index: A modified capitalization-weighted index of compa-
nies involved in the computer software sector of the technology industry. The
Index is rebalanced semiannually and becomes effective after the close of
business on expiration Friday, or the third Friday, in January and July. 

Exercise Style: European.

Expiration Months: Up to three near-term months plus up to three months
in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, GSZ,
is calculated using the first (opening) reported sales price in the primary
market of each component stock on the last business day (usually a Friday)
before the expiration date. If a stock in the Index does not open on the day
on which the exercise-settlement value is determined, the last reported sales
price in the primary market will be used in calculating the exercise-settle-
ment value. The exercise-settlement amount is equal to the difference
between the exercise-settlement value and the exercise price of the option,
multiplied by $100. 

Position Limits: The position limit is 9,000 contracts on the same side of
the market. 

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Desginated Primary Market Maker.

CBOE GSTI™ Services Options (GSV)

Description of Index: A modified capitalization-weighted index of compa-
nies involved in the computer services sector of the technology industry. The
Index is rebalanced semi-annually and becomes effective after the close of
business on expiration Friday, or the third Friday, in January and July. 

Exercise Style: European.

Expiration Months: Up to three near-term months plus up to three months
in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, GVZ,
is calculated using the first (opening) reported sales price in the primary
market of each component stock on the last business day (usually a Friday)
before the expiration date. If a stock in the Index does not open on the day
on which the exercise-settlement value is determined, the last reported sales
price in the primary market will be used in calculating the exercise-settle-
ment value. The exercise-settlement amount is equal to the difference
between the exercise-settlement value and the exercise price of the option,
multiplied by $100. 
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Position Limits: The position limit is 9,000 contracts on the same side of
the market. 

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Desginated Primary Market Maker.

CBOE GSTI™ Semiconductor Options (GSM) 

Description of Index: A modified capitalization-weighted index of compa-
nies involved in the semiconductor sector of the technology industry. The
Index is rebalanced semi-annually and becomes effective after the close of
business on expiration Friday, or the third Friday, in January and July. 

Exercise Style: European.

Expiration Months: Up to three near-term months plus up to three months
in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, GMZ, is
calculated using the first (opening) reported sales price in the primary market
of each component stock on the last business day (usually a Friday) before
the expiration date. If a stock in the Index does not open on the day on which
the exercise-settlement value is determined, the last reported sales price in
the primary market will be used in calculating the exercise-settlement value.
The exercise-settlement amount is equal to the difference between the exer-
cise-settlement value and the exercise price of the option, multiplied by $100. 

Position Limits: The position limit is 9,000 contracts on the same side of
the market. 

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Desginated Primary Market Maker.

CBOE IPC™ INDEX OPTIONS (MXX) 

Underlying:The options are based on 1/10th the level of the Ĩndice de
Precios y Cotizaciones (IPC). The IPC is a total return capitalization-weight-
ed index of 35 major equity securities listed and traded on the Bolsa
Mexicana de Valores (BMV). A total return index is one which is adjusted
for the payment of dividends and capital distributions. As a result, index
performance reflects the return from price changes plus cash dividends dis-
tributed for the component securities. The Index securities have been cho-
sen for their size, liquidity and the degree to which they represent the
Mexican market and economy. The IPC is maintained by the BMV and is
considered the benchmark of the Mexican equity market. The index level is
calculated and disseminated after each transaction in a component security
during regular trading hours on the BMV. 

Exercise Style: European.

Expiration Months: Up to three months in the March quarterly cycle.

Settlement of Option Exercise: Exercise will result in delivery of cash on
the business day following expiration. The exercise-settlement value, calcu-
lated at the discretion of the BMV, is based upon the closing index level by
using either, (i) the closing prices of the component securities or (ii) a
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weighted average of prices for each of the component securities for a peri-
od of time during expiration Friday trading sessions. If a stock in the Index
does not trade this period, or if it fails to open on the day on which the exer-
cise-settlement value is determined, the last reported sales price will be
used in calculating the exercise-settlement value. The exercise-settlement
amount is equal to the difference between the exercise-settlement value
and the exercise price of the option, multiplied by $100. 

Position and Exercise Limits: The position limit is 50,000 contracts on the
same side of the market, provided no more than 30,000 of such contracts
are in the nearest expiration month. The exercise limit is 30,000 contracts. 

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Desginated Primary Market Maker.

CBOE Latin 15 Index™ Options (LTX)

Underlying: The Latin 15 Index™ is a modified equal-dollar weighted index
of ADRs, ADSs, and closed-end country funds from four Latin American
countries. The Index is re-balanced quarterly after the close of business on
Expiration Fridays of the March quarterly cycle. At each re-balancing, the
weights of each of the four countries in the index are: Argentina 17.5%,
Brazil 35%, Chile 17.5% and Mexico 30%. The components within each
country are equally weighted. All of the component securities in the Index
trade on the NYSE. The Index was scaled to 150 on January 3, 1994.

Expiration Months: Up to three near-term months plus up to three addi-
tional months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, SLX, is cal-
culated using the first (opening) reported sales price in the primary market of
each component stock on the last business day (usually a Friday) prior to
the expiration date. If a stock in the Index does not open on the day on
which the exercise-settlement value is calculated, the last reported sales
price in the primary market will be used in calculating the exercise-settle-
ment value. The exercise-settlement amount is equal to the difference
between the exercise-settlement value, SLX, and the exercise price of the
option, multiplied by $100. Exercise will result in delivery of cash on the busi-
ness day following expiration.

Position Limits: 12,000 contracts on the same side of the market.

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Mexico Index Options (MEX)

Description of Index: The CBOE Mexico Index is an equal dollar-weighted
index composed of 10 U.S. - listed Mexican ADRs, and ADSs and a country
fund. The Index will be rebalanced quarterly after the close on the third Friday
of March, June, September and December to maintain equal dollar weighting.

Expiration Months: Up to three near-term months plus up to three addi-
tional months in the March quarterly cycle.
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Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, MEO, is
calculated using the first reported and disseminated sales price in the primary
market of each component stock on the last business day (usually a Friday)
prior to the expiration date.

Position Limits: 12,000 contracts on either side of the market.

Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Mexico Index LEAPS® (Reduced Value) (LEX)

Description of Index: CBOE Mexico Index LEAPS® is based on 1/10th of
the CBOE Mexico Index (MEX) value. The CBOE Mexico Index is an equal
dollar-weighted index composed of 10 U.S. - listed Mexican ADRs and ADSs.
The Index will be rebalanced quarterly after the close on the third Friday of
March, June, September and December to maintain equal dollar weighting.

Expiration Months: LEX LEAPS® expire in December, 2000.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, 1/10th of
MEO (.05 rounds up), is calculated using the first reported and disseminated
sales price in the primary market of each component stock on the last busi-
ness day (usually a Friday) prior to the expiration date.

Position Limits: The aggregate (MEX and 10 LEX LEAPS®) position limit
is 12,000 on either side of the market. Ten LEX LEAPS® are equivalent to
one full-value MEX option contract.

Trading System: Designated Primary Market Maker.

CBOE Morgan Stanley Multinational Company Index SM Options (NFT)

Description of Index: The Morgan Stanley Multinational Company IndexSM is
a capitalization-weighted index composed of the stocks of 50 U.S.-listed com-
panies that derive a substantial portion of their earnings from foreign opera-
tions and have cash flows denominated in multiple currencies. The Morgan
Stanley Multinational Index base date was December 31, 1991, when the
index level was set to 200.00.

Settlement of Option Exercise: Exercise will result in the delivery of cash
on the business day following expiration. The exercise-settlement symbol,
NMS, is calculated using the first (opening) reported sales price in the pri-
mary market of each component stock on the last business day (usually a
Friday) before the expiration date. If a stock in the Index does not open on
the day on which the exercise-settlement value is determined, the last
reported sales price in the primary market will be used in calculating the
exercise-settlement value. The exercise-settlement amount is equal to the
difference between the exercise-settlement value and the exercise price of
the option, multiplied by $100.

Expiration Months: Up to three near-term months plus up to three addi-
tional months in the March quarterly cycle. LEAPS® with up to five years to
expiration may also be available.
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Exercise Style: European.

Position Limits: 50,000 contracts on the same side of the market with no more
than 30,000 of such contracts in the near-term expiration month.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Market Maker.

CBOE Standard & Poor’s® Banks Index Option (BIX)

Description of Index: The S&P Banks Index is a capitalization-weighted
index of domestic equities traded on the New York Stock Exchange and NAS-
DAQ. The stocks in the Index are high-capitalization stocks representing a
sector of the S&P 500®.

Expiration Months: Up to three near-term months, plus three additional
months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, BBS, is
determined on the last day prior to expiration and is based on the first
(opening) reported sale price for each component stock.

Position Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Standard & Poor’s® Chemical Index Option (CEX)

Description of Index: The S&P Chemical Index is a capitalization-weight-
ed index of domestic equities traded on the New York Stock Exchange. The
stocks in the Index are high-capitalization stocks representing a sector of
the S&P 500®.

Expiration Months: Up to three near-term months, plus three additional
months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, CXS, is
determined on the last day prior to expiration and is based on the first
(opening) reported sale price for each component stock.

Position Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Standard & Poor’s® Health Care Index Option (HCX)

Description of Index: The S&P Health Care Index is a capitalization-weight-
ed index of domestic equities traded on the New York Stock Exchange and
NASDAQ. The stocks in the Index are high-capitalization stocks representing
a sector of the S&P 500®.

Expiration Months: Up to three near-term months plus up to three addi-
tional months in the March quarterly cycle.
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Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, HCS, is
determined on the last day prior to expiration and is based on the first
(opening) reported sale price for each component stock.

Position Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Standard & Poor’s® Insurance Index Option (IUX)

Description of Index: The S&P Insurance Index is a capitalization-weighted
index of domestic equities traded on the New York Stock Exchange and NAS-
DAQ. The stocks in the Index are high-capitalization stocks representing a
sector of the S&P 500®.

Expiration Months: Up to three near-term months, plus three additional
months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, IUS, is deter-
mined on the last day prior to expiration and is based on the first (opening)
reported sale price for each component stock.

Position and Exercise Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Standard & Poor’s® Retail Index Option (RLX)

Description of Index: The S&P Retail Index is a capitalization-weighted
index of domestic equities traded on the New York Stock Exchange,
American Stock Exchange and NASDAQ. The stocks in the Index are high-
capitalization stocks representing a sector of the S&P 500®.

Expiration Months: Up to three near-term months, plus up to three addi-
tional months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, RRS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported sale price for each component stock.

Position Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Standard & Poor’s® Transportation Index Option (TRX)

Description of Index: The S&P Transportation Index is a capitalization-weight-
ed index of domestic equities traded on the New York Stock Exchange and
NASDAQ. The stocks in the Index are high-capitalization stocks representing a
sector of the S&P 500®.
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Expiration Months: Up to three near-term months, plus three additional
months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise-settlement value, TRS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported sale price for each component stock.

Position and Exercise Limits: 9,000 contracts.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Automotive Index Options (AUX)

Description of Index: The CBOE Automotive Index is a modified equal-
dollar weighted index of 10 companies involved in the design and manufac-
ture of automobiles and automotive parts. The Index will be re-balanced
quarterly after the close of trading on the third Friday of March, June,
September and December. All of the components trade on the NYSE.

Expiration Months: Up to three near-term months plus up to three months
in the March cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, AXS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported sale price for each component stock.

Position Limits: 9,000 contracts

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Market Maker.

CBOE Internet Index Options (INX)

Description of Index: The CBOE Internet Index is an equal-dollar weighted
index composed of 12 companies involved in providing Internet access ser-
vices, as well as the design and manufacture of software and hardware that
facilitates Internet access. The Index will be rebalanced quarterly after the
close of trading on the third Friday of March, June, September and December.
All of the components trade on the NYSE.

Expiration Months: Up to three near-term months plus up to three months
in the March cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, ITS, is deter-
mined on the last day prior to expiration and is based on the first (opening)
reported sale price for each component stock.

Position Limits: The aggregated index and Internet Index LEAPS position
limit is 12,000 contracts. 10 Internet Index LEAPS are equivalent to 1 full
value index option contract.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).
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Trading System: Designated Primary Market Maker.

CBOE Internet Index LEAPS® (Reduced Value) (LZI/ZXI)

Description of Index: The CBOE Internet Index LEAPS® is based on
1/10th of the CBOE Internet Index (INX) value. The CBOE Internet Index is
an equal-dollar weighted index composed of 12 companies involved in pro-
viding Internet access services, as well as the design and manufacture of
software and hardware that facilitates Internet access. The Index will be
rebalanced quarterly after the close of trading on the third Friday of March,
June, September, and December. All of the components trade on the NYSE.

Expiration Months: LZI LEAPS® expire in December 2000 and ZXI LEAPS®

expire in December 2001 .

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, ITS, is deter-
mined on the last day prior to expiration and is based on the first (opening)
reported sale price for each component stock.

Position Limits: The aggregated index and Internet Index LEAPS® posi-
tion limit is 12,000 contracts. 10 Internet Index LEAPS® are equivalent to 1
full value index option contract.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Technology Index Options (TXX)

Description of Index: The CBOE Technology Index is a price-weighted
index composed of 30 high technology companies trading on the New York
Stock Exchange and NASDAQ.

Expiration Months: Up to three near-term months plus up to three addi-
tional months in the January quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, TTS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported sale price for each component stock.

Position Limits: The aggregate TXX and Tech Index LEAPS® position limit
is 12,000 contracts on the same side of the market. 10 Tech Index LEAPS®

are equivalent to 1 full value TXX option contract.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Technology Index LEAPS® (Reduced Value) (ZOC)

Description of Index: The CBOE Technology Index LEAPS® is based on
1/10th of the value of the CBOE Technology Index (TXX) value. The CBOE
Technology Index is a price-weighted index composed of 30 high technolo-
gy companies trading on the New York Stock Exchange and NASDAQ.

Expiration Months: ZOC LEAPS® expire in December 2001.
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Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, 1/10th the
value of TTS (.05 rounds up), is determined on the last day prior 
to expiration and is based on the first (opening) reported sale price for each
component stock.

Position Limits: The aggregate TXX and Tech Index LEAPS® position limit
is 12,000 contracts on the same side of the market. 10 Tech Index LEAPS®

are equivalent to 1 full value TXX option contract.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Gold Index Options (GOX)

Description of Index: The CBOE Gold Index is an equal-dollar weighted
index composed of 10 companies involved primarily in gold mining and pro-
duction. Rebalances after close of business on expiration Friday of the March
quarterly cycle.

Expiration Months: Up to three near-term months, plus up to three addi-
tional months in the March quarterly cycle.

Exercise Style: European. 

Settlement of Option Exercise: The exercise settlement value GDS, is
determined on the last business day prior to expiration and is based on the
first (opening) reported sales price for each component stock.

Position Limits: 12,000 contracts on the same side of the market.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Market Maker.

CBOE Standard & Poor’s 500/BARRA Growth Index Options (SGX)

Description of Index: The S&P 500 is split into the S&P 500/BARRA Growth
and Value Indices using book-to-price ratios. The top 50% of the S&P 500
market capitalization (as sorted by book-to-price-ratios) comprises the Value
Index. The remaining 50% of the capitalization makes up the Growth Index.
The S&P 500 Index is re-sorted on May 31 and November 30 and the new
composition becomes effective on July 1 and January 1, respectively.

Expiration Months: Up to three near-term months followed by three addi-
tional months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, SGS, is
determined on the last day prior to expiration and is based on the first
(opening) reported sale price for each component stock.

Position Limits: 36,000 contracts on the same side of the market with no
more than 21,500 contracts in the near term expiration month in combined
positions in S&P 500/BARRA Growth and Value Index Options. A customer
hedge exemption of up to 65,000 contracts in combined positions is avail-
able to qualified investors.
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Trading Hours: 8:30 a.m. to 3:15 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Standard & Poor’s 500/BARRA Value Index Options (SVX)

Description of Index: The S&P 500 is split into the S&P 500/BARRA Growth
and Value Indices using book-to-price ratios. The top 50% of the S&P 500
market capitalization (as sorted by book-to-price-ratios) comprises the Value
Index. The remaining 50% of the capitalization makes up the Growth Index.
The S&P 500 Index is re-sorted on May 31 and November 30 and the new
composition becomes effective on July 1 and January 1, respectively.

Expiration Months: Up to three near-term months followed by three addi-
tional months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, SVS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported sale price for each component stock.

Position Limits: 36,000 contracts on the same side of the market with no
more than 21,500 contracts in the near term expiration month in combined
positions in S&P 500/BARRA Growth and Value Index Options. A customer
hedge exemption of up to 65,000 contracts in combined positions is avail-
able to qualified investors.

Trading System: Designated Primary Market Maker.

CBOE Oil Index Option (OIX)

Description of Index: The CBOE Oil Index is a price-weighted index com-
posed of 15 large and widely held integrated oil companies.

Expiration Months: Up to three near-term months, plus up to three addi-
tional months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, OXS is
determined on the last day prior to expiration and is based on the first (open-
ing) reported sales price for each component stock.

Position Limits: The aggregate position limit for OIX and CBOE Oil Index
LEAPS® is 9,000 contracts on the same side of the market. 10 CBOE Oil Index
LEAPS® are equivalent to 1 full value OIX option contract.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Dow 10SM Index Options (MUT)

Description of Index: The CBOE Dow 10SM Index is an equal dollar-
weighted index of the top 10 dividend-yielding stocks in the Dow Jones
Industrial AverageSM. The 10 component stocks are selected and re-bal-
anced as an equal-weighted index annually.

Expiration Months: Up to three near-term months, plus up to three addi-
tional months in the March quarterly cycle.
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Exercise Style: European.

Settlement of Option Exercise: The exercise settlement amount, MWS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported primary market sale price for each component stock.

Position Limits: The aggregate MUT and MUT LEAPS® position limit is
15,000 contracts on the same side of the market.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Dow Jones Internet Commerce IndexSM Options (ECM)

Description of Index: The Dow Jones Internet Commerce IndexSM is a modi-
fied capitalization-weighted index of 15 of the largest and most actively-traded
companies involved in providing goods and services through an open net-
work such as the Internet. The index is re-balanced quarterly after the close
of trading on expiration Fridays in March, June, September and December.

Expiration Months: Up to three near-term months, plus up to three addi-
tional months in the March quarterly cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement amount, ECS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported primary market sale price for each component stock.

Position Limits: The aggregate ECM and ECM LEAPS® position limit is
15,000 contracts on the same side of the market.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

CBOE Dow 10SM Index LEAPS® Options (ZTU)

Description of Index: The CBOE Dow 10SM Index is an equal dollar-
weighted index of the top 10 dividend-yielding stocks in the Dow Jones
Industrial AverageSM. The 10 component stocks are selected and re-bal-
anced as an equal-weighted index annually.

Expiration Months: ZTU LEAPS® expire in December 2001.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement amount, MWS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported primary market sale price for each component stock.

Position Limits: The aggregate MUT and MUT LEAPS® position limit is
15,000 contracts on the same side of the market.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.
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CBOE Dow Jones Internet Commerce IndexSM LEAPS® (LJ/ZJ)

Description of Index: The Dow Jones Internet Commerce IndexSM is a
modified capitalization-weighted index of 15 of the largest and most active-
ly-traded companies involved in providing goods and services through an
open network such as the Internet. The index is re-balanced quarterly after
the close of trading on expiration Fridays in March, June, September and
December.

Expiration Months: LJ LEAPS® expire in December 2000 and ZJ LEAPS®

expire in December 2001.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement amount, ECS, is
determined on the last day prior to expiration and is based on the first (open-
ing) reported primary market sale price for each component stock.

Position Limits: The aggregate ECM and ECM LEAPS® position limit is
15,000 contracts on the same side of the market.

Trading Hours: 8:30 a.m. to 3:02 p.m. (Central Time).

Trading System: Designated Primary Market Maker.

PCX Morgan Stanley Emerging Growth Index (EGI)

Description of Index: The Morgan Stanley Emerging Growth Index is a
broad-based, capitalization-weighted index of 50 of the most rapidly growing
U.S. traded companies. Designed and maintained by Morgan Stanley, the EGI
represents U.S. stocks with extremely high earnings growth and expectations.

Expiration Months: Two consecutive near-term months plus two succes-
sive months in the March cycle.

Exercise Style: European.

Settlement of Option Exercise: The exercise settlement value, ESO, is
determined on the last day prior to expiration (normally Friday) and is based
on a calculation of the opening prices of the component stocks.

Position and Exercise Limits: 37,500 contracts on the same side of the
market, with no more than 22,500 of such contracts in the series with the
nearest expiration month.

Trading System: LMM – Lead Market Maker/Market Maker.

PHLX/KBW Bank Sector Index Option (BKX)

Description of Index: The PHLX/KBW Bank Sector Index is a capitaliza-
tion-weighted index which reflects the performance of 24 publicly traded
banks, the same underlying banks as in the Keefe, Bruyette & Woods
(KBW) Index compiled and computed by KBW, one of Wall Street’s leading
investment houses specializing in the banking sector.

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months.

Exercise Style: European.
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Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX Computer Box Maker Sector Index Option (BMX)

Description of Index: The Computer Box Maker Sector is price-weighted and
composed of nine companies involved in the manufacture, marketing and sup-
port of desktop and notebook personal computers and fault tolerant systems.

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months.

Exercise Style: European.

Position and Exercise Limits: 9,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX Forest & Paper Products Sector Index Option (FPP)

Description of Index: The Forest & Paper Products Sector Index is price-
weighted and composed of 13 companies that focus on the growth and
harvest of timber and its subsequent production into building supplies and
paper products.

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX Gold/Silver Sector Index Option (XAU)

Description of Index: The Gold/Silver Sector Index is a capitalization-
weighted index of 10 stocks in the gold and silver mining industry. 

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months. LEAPS® are also available.

Exercise Style: American.

Position and Exercise Limits: 9,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX National OTC Sector Index Option (XOC)

Description of Index: The National OTC Sector Index is a capitalization-
weighted index of the 100 largest over-the-counter stocks.

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months. 

Exercise Style: European.
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Position and Exercise Limits: 25,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX OTC Prime Sector Index Option (OTX)

Description of Index: The OTC Prime Sector is price-weighted and com-
posed of the 15 most actively traded, most highly capitalized companies
available on the NASDAQ market. In order to assure that the OTX is reflec-
tive of the most active over-the-counter securities, the Index is rebalanced
in January of each year. 

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months.

Exercise Style: European.

Position and Exercise Limits: 12,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX Oil Service Sector Index Option (OSX)

Description of Index: The PHLX Oil Service Sector Index is a price-
weighted index comprised of 15 companies that provide drilling and produc-
tion services, oil field equipment, onshore and offshore drilling, support ser-
vices and geophysical/reservoir services. 

Expiration Months: Five months – three in the March cycle, plus two near
months.

Exercise Style: European.

Position and Exercise Limits: 12,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX Semiconductor Sector Index Option (SOX)

Description of Index: The PHLX Semiconductor Sector Index is a price-
weighted index composed of 16 U.S. companies involved in the design, man-
ufacture, sale and distribution of semiconductors used in computer and elec-
tronic device manufacturing.

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months.

Exercise Style: American (SOX).

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX TheStreet.com Internet Sector (DOT)

Description of Index: The Street.com Internet Sector is an equal dollar-
weighted index and is composed of 20 leading companies involved in Internet
commerce, service and software.
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Expiration Months: Five months – three from the March expiration cycle,
plus two additional near months.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX Utility Sector Index Option (UTY)

Description of Index: The Utility Sector Index is a capitalization-weighted
index of twenty geographically diverse utility stocks.

Expiration Months: Five months – three in the March expiration cycle, plus
two additional near months.

Exercise Style: European.

Position and Exercise Limits: 15,000 contracts on the same side of the
market.

Trading System: Specialist/Registered Option Trader.

PHLX EQUITY FLEX® OPTION SPECIFICATIONS

Underlying Security: Any security upon which options currently trade can
be eligible.

Strike (Exercise) Price: Call option strike prices may be set at standard
intervals only. Put option strikes may be any dollar value within one-eighth
dollar (for example, 42 3/8) or a percentage of the underlying price (for
example, 95% of the underlying price). A strike price specified as a percent-
age will be rounded to the nearest eighth.

Expiration Date: Any business day up to three years from the trade date,
except that a FLEX® option may not expire on any day that falls on or with-
in two business days of a non-FLEX® option expiration date. For example,
if Saturday, July 18, represents the expiration date for July equity options,
FLEX® options may not be established to expire on Thursday, July 16;
Friday, July 17; Monday, July 20 and Tuesday, July 21. Further, a FLEX®

option may not be established to expire on the same day as the trade date.

Exercise Style: American or European.

Minimum Opening Transaction Size: If there is no open interest in the
particular series when a Request for Quote (RFQ) is submitted, the mini-
mum size of an RFQ is the lesser of 250 contracts or the number of con-
tracts having $1 million of underlying equivalent value. If a particular series
has open interest, the minimum size to open is 100 contracts. (Note that as
with non-FLEX® options, one contract represents 100 shares of stock.)

Minimum Closing Transaction Size: The lesser of 25 contracts and the
remaining size.

Position and Exercise Limits: FLEX® options are not subject to a separate
FLEX® position limit, and positions in FLEX® options are not taken into
account when calculating the position limits for non-FLEX® options. However,
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position limits which exceed three times the non-FLEX® position/exercise limit
must be reported to the Exchange.

Settlement: Physical delivery.

Trading Hours: 10:00 a.m. to 4:02 p.m. (Eastern Time).

PHLX INDEX FLEX® OPTION SPECIFICATIONS

Underlying Security: Any index upon which options currently trade can be
eligible.

Strike (Exercise) Price: May be specified in terms of a specific index value
number or a percentage of the index value calculated as of the open or
close of trading on the Exchange on the trade date.

Expiration Date: Any business day up to five years from the trade date,
except that a FLEX® option may not expire on any day that falls on or with-
in two business days of an expiration date for a non-FLEX® option. Note
that the restriction does not apply to quarterly expiring index option expira-
tion dates. For example, if Saturday, July 18, represents the expiration date
for July index options, FLEX® options may not be established to expire on
Thursday, July 16; Friday, July 17; Monday, July 20 and Tuesday, July 21.
Further, a FLEX® option may not be established to expire on the same day
as the trade date.

Exercise Style: American or European.

Minimum Opening Transaction Size: If there is no open interest in the
particular series when a Request for Quote (RFQ) is submitted, the mini-
mum size of an RFQ is $10 million underlying equivalent value for broad-
based index options and $5 million for narrow-based index options. If a par-
ticular series has open interest then the minimum size to open is $1 million
underlying equivalent value.

Minimum Closing Transaction Size: The lesser of $1 million underlying
equivalent value and the remaining size.

Position and Exercise Limits: FLEX® index options are subject to a separate
position limit of 200,000 contracts on the same side of the market respecting
broad-based index options (XOC, TPX, VLE); 36,000, 48,000 or 60,000 con-
tracts respecting narrow-based index options, depending on the position limit
tier pursuant to Rule 1001A(b)(i); and 22,000 for HFX index options. However,
positions in p.m. settled FLEX® index options shall be aggregated with posi-
tions in quarterly expiring options listed pursuant to Rule 1101A(b)(iv) on the
same underlying index, if the FLEX® index option expires at the close of trading
on or within two business days of the last day of trading in each calendar quar-
ter. Positions in FLEX® index options shall otherwise not be taken into account
when calculating position limits for non-FLEX® index options.

Settlement: Cash.

Trading Hours: 10:00 a.m. to 4:02 p.m. (Eastern Time) for 
narrow-based indices; 10:00 a.m. to 4:15 p.m. (Eastern Time) for broad-
based indices.
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SPECIFICATIONS FOR STANDARDIZED CURRENCY OPTIONS

Exchange: PHLX

Underlying Currencies Available/Symbols:1

American-style  European-style
Australian dollar XAD CAD 
British pound XBP CBP
Canadian dollar XCD CCD
Deutsche mark XDM/XDZ* CDM/CDZ*
Euro XEU ECU
French franc XFF CFF
Japanese yen XJY/XJZ* CJY/CJZ*
Swiss franc XSF/XSZ* CSF/CSZ*

* Half-point strike price symbols are available in the three near-term
months only.

Contract Size:
Australian dollar 50,000 Australian dollars 
British pound 31,250 pounds
Canadian dollar 50,000 Canadian dollars
Deutsche mark 62,500 marks
Euro 62,500 Euros
French franc 250,000 francs
Japanese yen 6,250,000 yen
Swiss franc 62,500 francs

Exercise Style: European and American.

Premium Quotations: Stated in cents per unit of underlying currency,
except the French franc which is quoted in tenths of a cent and the
Japanese yen which is quoted in hundredths of a cent. Minimum tick is
0.01¢ for all currencies except the French franc which is 0.002¢ and the
Japanese yen which is 0.0001¢.

Examples: 
(1) A premium quotation of 2.48 for an option on the British pound represents

a premium payment of $0.0248 x 31,250 = $775; 
(2) A premium quotation of 1.00 for an option on the French franc repre-

sents a premium payment of $0.001 x 250,000 = $250;
(3) A premium quotation of 0.23 for an option on the Japanese yen represents

a premium payment of $0.000023 x 6,250,000 = $143.75.

Strike Price Intervals:
Three Near 6, 9, 12 Over 12

Months Months Months
AUD 0.0100 0.0100 N.A.
GBP 0.0100 0.0200 0.0400
CAD 0.0050 0.0050 N.A.
DEM 0.0050 0.0100 0.0200
EUR 0.0200 0.0200 N.A.
FRF 0.00025 0.00025 0.00050
JPY 0.00005 0.00010 0.00020
CHF 0.0050 0.0100 N.A.
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SPECIFICATIONS FOR MONTH-END CURRENCY OPTIONS

Exchange: PHLX

Underlying Currencies Available/Symbols:1

American-style European-style
Australian dollar ADW EDA
British pound BPW EPO
Canadian dollar CDW ECD
Deutsche mark DMW/DMZ* EDM/EDZ*
Euro XEW ECW
French franc FFW EFF
Japanese yen JYW/JYZ* EJY/EJZ*
Swiss franc SFW/SFZ* ESW/ESZ*
Deutsche mark/Japanese yen N.A. MYW/MXZ*
British pound/Deutsche mark N.A. PMW

*Half-point strike price symbols available in the three near-term months only.

Contract Size:
Australian dollar 50,000 Australian dollars
British pound 31,250 pounds
Canadian dollar 50,000 Canadian dollars
Deutsche mark 62,500 marks
Euro 62,500 Euros
French franc 250,000 francs
Japanese yen 6,250,000 yen
Swiss franc 62,500 francs
Deutsche mark/Japanese yen 62,500 marks
British pound/Deutsche mark 31,250 pounds

Premium Quotations: Stated in cents per unit of underlying currency,
except the French franc which is quoted in tenths of a cent and the
Japanese yen which is quoted in hundredths of a cent. Minimum tick is
0.01¢ for all currencies except the French franc which is 0.002¢ and the
Japanese yen which is 0.0001¢.

Position and Exercise Limits: 200,000 contracts (standardized and cus-
tomized options with the same currency pairs are aggregated).

Trading Hours: 2:30 a.m. to 2:30 p.m. (Eastern Time); Except Canadian
dollar: 7:00 a.m. to 2:30 p.m. (Eastern Time).

Trading System: Specialist/Registered Option Trader.

SPECIFICATIONS FOR LONG-TERM CURRENCY OPTIONS2

Exchange: PHLX

Underlying Currencies Available/Symbols:1

13 to 24 months
British pound YPX
Japanese yen YJY

Contract Size:
British pound 31,250 pounds
Japanese yen 6,250,000 yen
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Premium Quotations: Stated in cents per unit of underlying currency,
except the French franc which is quoted in tenths of a cent and the
Japanese yen which is quoted in hundredths of a cent. Minimum tick is
0.01¢ for all currencies except the French franc which is 0.002¢ and the
Japanese yen which is 0.0001¢.

Strike Price Intervals:
British pound $0.04
Japanese yen $0.0002

Exercise Style: European.

Position And Exercise Limits: 200,000 contracts standardized and cus-
tomized options with the same currency pairs are aggregated.

Trading Hours: 2:30 a.m. to 2:30 p.m. (Eastern Time).

Trading System: Specialist/Registered Option Trader.

SPECIFICATIONS FOR CROSS-RATE OPTIONS

Exchange: PHLX

Underlying Currencies Available/Symbols:1

Deutsche mark/Japanese yen MYX/MYZ*
British pound/Deutsche mark PMX

* Half-point strike price symbols (available in three near-term months only).

Contract Size:
Deutsche mark/Japanese yen 62,500 marks
British pound/Deutsche mark 31,250 pounds

Exercise Style: European.

Premium Quotation/Settlements: 
Deutsche mark/Japanese yen Japanese yen
British pound/Deutsche mark Deutsche mark

Position and Exercise Limits: 200,000 contracts standardized and cus-
tomized options with the same currency pairs are aggregated.

Trading Hours: 2:30 a.m. to 2:30 p.m. (Eastern Time).

Trading System: Specialist/Registered Option Trader.

Expiration Months: Mid-month Options: March, June, September and
December plus two near-term months.

Month-end Options: Three nearest months.

MID-MONTH, MONTH-END AND LONG-TERM OPTIONS

Expiration Date3/Last Trading Day: Providing it is a business day, other-
wise the day immediately prior:

Mid-month Options: Friday before the third Wednesday of expiring month.

Month-end Options: Last Friday of the month.

Long-term Options: Friday before the third Wednesday of expiring month.
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Expiration Settlement Date3:

Mid-month Options: Third Thursday of the expiring month, except for
March, June, September and December expira-
tions which are the third Wednesday.

Month-end Options: Thursday following the last Friday of the month.

Long-term Options: Third Thursday of the expiring month, except for
March, June, September and December expira-
tions which are the third Wednesday.

Exercise Style:
Mid-month Options: 

Dollar Based: American and  European
Cross Rates: European

Month-end Options:
Dollar Based: American and European 
Cross Rates: European

Long-term Options: European

Trading Hours: 2:30 a.m. to 2:30 p.m. (Eastern Time), Monday through
Friday. Trading hours for Canadian dollar are 7:00 a.m. to 2:30 p.m.
(Eastern Time), Monday through Friday.

Issuer and Guarantor: The Options Clearing Corporation (OCC)

1Fluctuations in the underlying may cause a “wrap around” situation whereby alternate
symbols may be added. Contact the PHLX for information on alternate symbols that
may be in use.

2When a long-term option has only 12 months remaining until expiration, it converts to
the one year European-style Mid-month option for symbol purposes.

3Changes may occur due to holidays. Please contact the PHLX for more information.

CUSTOMIZED CURRENCY OPTIONS CONTRACT SPECIFICATIONS

Exchange: PHLX

Currency Pairs: Any of the currently approved currencies may be matched
for trading.* Either may represent the base or underlying currency. For
example, USD/JPY (strike prices expressed in USD per JPY) or JPY/USD
(strike prices expressed in JPY per USD); EUR/JPY (strike prices expressed
in EUR per JPY) or JPY/EUR (strike prices expressed in JPY per EUR).

Contract Size: Contract size for the currency pairs is determined by the
underlying currency. Below are the sizes for the underlying currency:

AUD 50,000
GBP 31,250
CAD 50,000
DEM 62,500
EUR 62,500
FRF 250,000
ITL 50,000,000
JPY 6,250,000
MXP 250,000
ESP 5,000,000
CHF 62,500
USD 50,000
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Premium: May be expressed in units of the base currency or as a per-
cent of the underlying currency. For example, the premium of a USD/EUR
contract could be expressed in U.S. cents per EUR (a quote of 1.54 =
.0154 x 62,500 = $962.50), or as a percentage of euros (a quote of
2.16% = .0216 x 62,500 = EUR 1,350).

Exercise Price: Any price level to four characters. For example, a USD/GBP
option could have an exercise price of $1.543 per GBP.

Exercise Style: European.

Expiration: Any business day up to two years from the trade date.

Exercise and Assignment: Customized Currency Options follow a unique
exercise and assignment process on expiration day as reflected below.

8:00 a.m. (ET) Trading ceases.
10:00 a.m. (ET) Window closes for exercise instructions in expiring

options. Subsequently, OCC will disseminate a prelimi-
nary indication of the percent of open interest exer-
cised in each series.

10:15 a.m. (ET) Customized Currency options expire and final assign-
ment notification based on a pro-rata assignment
process begins.

Note: On expiration day, no new series may be created for trading which
will expire that day – trades may only occur in previously established
options series.

Position and Exercise Limits: 200,000 contracts in aggregate for each cur-
rency including standardized options, except for ITL, MXP and ESP which are
100,000 contracts.

Minimum Transaction Size: Transactions may be for any amount which
equals or exceeds 50 contracts (i.e. 53 is acceptable). Closing transactions
may for the lessor of 50 contracts or the balance of the open position.

Price and Quote Dissemination: Request For Quotes (RFQ), quotes, and
trades are disseminated as administrative text messages over the Options
Price Reporting Authority (OPRA). Currently the text messages can be
received via the quotation terminals of Reuters and Bloomberg:
Reuters: UCOM/FLXA – monitor page/summary of all activity (Swift

code)/FLXA – information on underlying currency 
FLEXOPY – list of customized option terminology

Bloomberg: NH PHL

Customer Margin: Subject to the same margin rules and requirements as
the stadardized currency option contracts. Offsets may be allowed on
options with the same underlying currency.

Trading Hours: 2:30 a.m. to 2:30 p.m. (Eastern Time), Monday through
Friday.

Issuer and Guarantor: The Options Clearing Corporation (OCC)
*AUD and MXP may be matched with the USD only (premiums for AUD contracts must

be denominated in USD).
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SPECIFICATIONS FOR INTEREST RATE OPTIONS

Exchange: CBOE

Symbols: 13 - week Treasury bill (IRX)
15 - year Treasury note (FVX)
10 - year Treasury note (TNX)
30 - year Treasury bond (TYX)

Underlying Instruments: IRX is based on the discount rate of the most
recently auctioned 13-week U.S. Treasury Bill. FVX, TNX, and TYX are
based on 10 times the yield-to-maturity of the most recently auctioned 5-year
Treasury note, 10-year Treasury note, and 30-year Treasury bond, respec-
tively.

Intra-day Information Source: Bridge/Telerate Systems Inc. calculates the
underlying level continually throughout the trading day and disseminates the
price at frequent intervals over the OPRA system.

Unit of Trade: One contract equals the multiplier ($100) times the underly-
ing level.

Premium Quotations: Stated in points and fractions. One point equals $100,
minimum tick for series trading below 3 is 1/16 ($6.25), and for all other
series, 1/8 ($12.50).

Strike Price Intervals: 2-1/2 point intervals (each interval represents 25
basis points) to bracket the current level of the composite. Strike prices rep-
resent the underlying interest rates.

Exercise Style: European. Interest Rate Options may only be exercised on
the last trading day prior to expiration.

Expiration Months: IRX – Three near-term months plus two additional months
in the March quarterly cycle. FVX, TNX, TYX – Three near-term months plus
three additional months in the March quarterly cycle.

Expiration Dates: The Saturday immediately following the third Friday of
the expiration month.

Position Limits: For the purposes of calculating these limits, IRX positions
are aggregated with WXB (13 week T-bill) LEAPS®. The current limit is
5,000 contracts on either side of the market. The position limit for FVX,
TNX and TYX is aggregated with WXV, WXN and WYX LEAPS® respec-
tively. The current limit is 25,000 contracts.

Minimum Customer Margin for Uncovered Writers: The dollar amount of
the premium plus 10% of the underlying value minus the amount by which
the option is out-of-the-money (if any).

Trading Hours: 7:20 a.m. to 2:00 p.m., (Central Time).

Exercise Settlement: The exercise-settlement values of interest rate
options are as follows – SSX for IRX, FVS for FVX, TNS for TNX and TYS
for TYX. The exercise-settlement values are based on the “spot yield” on
the last trading day as reported by the Federal Reserve Bank of New York.

Exercise Settlement Time: Exercise notices tendered will result in delivery
of cash on the next business day.



Trading System: Designated Primary Market Maker.

SPECIFICATIONS FOR INTEREST RATE LEAPS®

Exchange: CBOE

Symbols: 13 - week Treasury bill LEAPS® (LXI)
15 - year Treasury note LEAPS® (LXV)
10 - year Treasury note LEAPS® (LXN)
30 - year Treasury bond LEAPS® (LBA)

Underlying Instrument: LXI, LXV, LXN and LBN are Long-term Equity
AnticiPation Securities (LEAPS®) that expire in December, 2000. LXI is based
on the discount rate of the most recently auctioned 13-week U.S. Treasury Bill.
LXV is based on the yield-to-maturity of the most recently auctioned 5-year
Treasury note. LXN is based on the yield-to-maturity of the most recently auc-
tioned 10-year Treasury note. LBN is based on the yield-to-maturity of the
most recently auctioned 30-year Treasury bond.

Calculation of Underlying Level: Ten times the annualized discount rate
of the most recently auctioned 13-week T-bill for LXI. For LXV, LXN, LBN –
ten times the yield-to-maturity of the most recently auctioned 5-year T-note,
10-year T-note and 30-year T-bond, respectively.

Intra-day Information Source: Bridge/Telerate Systems Inc. calculates the
underlying level continually throughout the trading day and disseminates the
price at frequent intervals over the OPRA system.

Unit of Trade: One contract equals the multiplier ($100) times the underly-
ing level.

Premium Quotations: Stated in points and fractions. One point equals $100,
minimum tick for series trading below 3 is 1/16 ($6.25), and for all other
series, 1/8 ($12.50).

Strike Price Intervals: 2-1/2 point intervals (each interval represents 25
basis points) to bracket the current level of the composite. Strike prices rep-
resent the underlying interest rates.

Exercise Style: European.

Expiration Months: LXB, LXV, LXN and LBN LEAPS® expire in December
2000.

Expiration Dates: The Saturday immediately following the third Friday of
the expiration month.

Position Limits: For the purposes of calculating these limits, LXI is aggre-
gated with IRX. The current limit is 5,000 contracts on either side of the
market. The position limit for LXV, LXN, and LBN is aggregated with FVX,
TNX and TYX respectively. The current limit is 25,000 contracts.

Minimum Customer Margin for Uncovered Writers: The dollar amount of
the premium plus 10% of the underlying value minus the amount by which
the option is out-of-the-money (if any).

Trading Hours: 7:20 a.m. to 2:00 p.m. (Central Time).

Exercise Settlement: The exercise-settlement values of interest rate
options are as follows – SSX for LXI, FVS for LXV, TNS for LXN, and TYS
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for LBN. The exercise-settlement values are based on the “spot yield” on
the last trading day as reported by the Federal Reserve Bank of New York.

Exercise Settlement Time: Exercise notices tendered will result in delivery
of cash on the next business day.

Trading System: Designated Primary Market Maker.

S&P 100® and S&P 500® are registered trademarks of McGraw-Hill, Inc. and
are licensed for use by the Chicago Board Options Exchange, Inc.

LEAPS®, Long-term Equity AnticiPation Securities®, and OEX are regis-
tered trademarks and SPX™ is a trademark of the Chicago Board Options
Exchange, Inc.

Nikkei 300® is a registered trademark of Nihon Keizai Shimbun Inc. and is
licensed for use by the Chicago Board Options Exchange, Inc.

The Nasdaq-100 Index®, Nasdaq-100®, The Nasdaq National Market® and
Nasdaq® are registered marks of The Nasdaq Stock Market, Inc. (“NSM”)
and The Nasdaq Stock MarketSM, NDXSM and NDSSM are service marks of
NSM. These marks are licensed for use by the Chicago Board Options
Exchange, Inc. in connection with the trading of options based on the
Nasdaq-100 Index. Such options have not been passed on by NSM as to
their legality or suitability, and such options are not issued, endorsed, sold
or promoted by NSM. NSM MAKES NO WARRANTIES AND BEARS NO
LIABILITY WITH RESPECT TO SUCH OPTIONS.

The Russell 2000® Index is a registered trademark of Frank Russell
Company.
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F O R  M O R E  I N F O R M A T I O N

AMERICAN STOCK EXCHANGE
Derivative Securities
86 Trinity Place
New York, NY 10006 USA
1-800-THE-AMEX
www.amex.com

CHICAGO BOARD OPTIONS EXCHANGE
400 South LaSalle Street
Chicago, IL 60605 USA
1-800-OPTIONS
(312) 786-5600
www.cboe.com
E-mail: investor_services@cboe.com

THE OPTIONS CLEARING CORPORATION
440 South LaSalle Street
Suite 908
Chicago, IL 60605 USA
1-800-537-4258
(312) 322-6200
www.optionsclearing.com

PACIFIC EXCHANGE STOCK & OPTIONS 
Options Marketing
301 Pine Street
San Francisco, CA 94104 USA
1-800-825-5773
(415) 263-6310
www.pacificex.com
E-mail: info@pacificex.com

PHILADELPHIA STOCK EXCHANGE
1900 Market Street
Philadelphia, PA 19103 USA
1-800-THE-PHLX
(215) 496-5404
www.phlx.com
E-mail: info@phlx.com
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EXPIRATION MONTH CODES
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

Calls A B C D E F G H I J K L

Puts M N O P Q R S T U V W X

STRIKE PRICE CODES1

Key A B C D E F G H I J K L M N O P Q R S T

Strike 5 10 15 20 25 30 35 40 45 50 55 60 65 70 75 80 85 90 95 100
Prices 105 110 115 120 125 130 135 140 145 150 155 160 165 170 175 180 185 190 195 200

205 210 215 220 225 230 235 240 245 250 255 260 265 270 275 280 285 290 295 300
305 310 315 320 325 330 335 340 345 350 355 360 365 370 375 380 385 390 395 400

U V W X Y Z

71⁄2 121⁄2 171⁄2 221⁄2 271⁄2 321⁄2
371⁄2 421⁄2 471⁄2 521⁄2 571⁄2 621⁄2
671⁄2 721⁄2 771⁄2 821⁄2 871⁄2 921⁄2
971⁄2 1021⁄2 1071⁄2 1121⁄2 1171⁄2 1221⁄2

Reduced-Value LEAPS® Strike Prices

Key Key Key
Y 271⁄2 Z 321⁄2 U 371⁄2
F 30 G 35 V 421⁄2

H 40 I 45 W 471⁄2

1
Not applicable for currency
options (call PHLX for further
information) or for DJX and
interest rate options (call CBOE
for further information).
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