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 The Options Clearing Corporation 17092

TO: ALL CLEARING MEMBERS

FROM:       KEN RYPEL, DIRECTOR - NATIONAL OPERATIONS

DATE:       MAY 18, 2001

SUBJECT:       EXPIRATION PRICES

EQUITY OPTIONS

MarchFirst Inc. – Trading Halt (See OCC Information Memo #17072)

Teligent, Inc. – Trading Halt (See OCC Information Memo #17074)

Worldwide Xceed Group Inc. – Trading Halt (See Information Memo #17075)

California Amplifier Inc. – Trading Halt (See Information Memo #17076)

Advanced Radio Telecom Corp. – Trading Halt (See Information Memo #17077)

EToys Inc. – Trading Halt (See Information Memo #17078)

Arch Wireless Inc. – Trading Halt (See Information Memo #17079)

Northpoint Communications Group, Inc. – Trading Halt (See Information Memo #17080)

US Interactive Inc. – Trading Halt (See Information Memo #17081)

Winstar Communications Inc. – Trading Halt (See Information Memo #17082)

Quintus Corporation – Trading Halt (See Information Memo #17083)

Friede Goldman Halter, Inc. – Trading Halt (See Information Memo #17084)

Aremissoft Corporation – Trading Halt (See Information Memo #17089)

OBP/BBN – Delayed Settlement (See Information Memo #17088)

CASH SETTLEMENT PRICES
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The following are underlying settlement prices which have been determined by the Reporting Authority for index
or other cash settling options, furnished to OCC by OCC’s Participant Exchanges for the purpose of expiration
Ex-by-Ex processing.  These prices are for contracts expiring on Friday May 18, 2001.

In the following list the expiring option symbols are on the left.  The “settlement value symbol” is that symbol that
can be used to retrieve the settlement price from price vendors.  In many cases, for example, “settle-on-open”
index options, such symbols are different from the option symbols themselves.

OPTION
SYMBOL

NAME SETTLEMENT
SYMBOL

UNDERLYING
VALUE

AMERICAN STOCK EXCHANGE

BHJ AMEX BIOTECH OPEN/EURO WRAP BTS
BOT AMEX BIOTECH OPEN/EURO WRAP BTS
BTK AMEX BIOTECH OPEN/EURO BTS 603.57
BUZ AMEX BIOTECH OPEN/EURO WRAP BTS
BXZ AMEX BIOTECH OPEN/EURO WRAP BTS
BYZ AMEX BIOTECH OPEN/EURO WRAP BTS

CMR M. STANLEY CONSUMER OPEN/EURO CSO
CMY M. STANLEY CONSUMER OPEN/EURO CSO 569.16
FCR M. STAN CONSUMER OPEN/EURO

WRAP
CSO

CTN AMEX CREDIT SUISSE TECH WRAP CTM
CTQ AMEX CREDIT SUISSE INDEX WRAP CTM 274.36
CTW AMEX CREDIT SUISSE TECH WRAP CTM

CRX MORGAN COMMODITY INDEX O/E CXV 264.92

CYC M. STANLEY CYCLICAL OPEN/EURO CYO
CYW M. STANLEY CYCLICAL OPEN/EURO CYO 579.69
CZY M. STANLEY CYCLICAL OPEN/EURO CYO

DDW AMEX DISK DRIVE INDEX DDO
DDX AMEX DISK DRIVE INDEX DDO 101.37

DXE AMEX DEUTSCHE BANK INDEX DOX 464.06

DRG AMEX PHARMA OPEN/EURO INDEX DRO
DRY AMEX PHARMA OPEN/EURO INDEX DRO 414.85
DRZ AMEX PHARMA OPEN/EURO INDEX DRO

EUR EUROTOP 100 OPEN/EURO INDEX EUV
EUW EUROTOP 100 OPEN/EURO INDEX EUV 335.30
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IIW AMEX INTER@CTIVE NEW 0/E WRAP IIV
IIX AMEX INTER@CTIVE NEW O/E IIV
IMZ AMEX INTER@CTIVE NEW O/E(WRAP) IIV 208.53
IWI AMEX INTER@CTIVE NEW O/E IIV
IZX AMEX INTER@CTIVE NEW O/E WRAP IIV

OPTION
SYMBOL

NAME SETTLEMENT
SYMBOL

UNDERLYING
VALUE

JPN AMEX JAPAN OPEN/EURO INDEX JPV
JPY AMEX JAPAN OPEN/EURO INDEX JPV 146.57

HKO AMEX HONG KONG FLOAT RATE KDY
HKY HONG KONG CLOSE/EURO FLOAT KDY 259.48
HKZ AMEX HONG KONG FLOAT RATE KDY

MDD S&P MIDCAP 400 OPEN/EURO WRAP MIV
MIZ S&P MDCP 400 OP/ERO INX MIV 531.30

MQW S&P MIDCAP 400 OPEN/EURO WRAP MIV

MOX AMEX MS INTERNET INDEX O/E MOY 21.26

MHT AMEX MORGAN STANLEY INDEX O/E MVH
MSG AMEX MORGAN STANLEY INDEX O/E MVH
MSH AMEX MORGAN STANLEY INDEX O/E MVH 606.13
MSZ AMEX MORGAN STANLEY INDEX O/E MVH
MTO AMEX MORGAN STANLEY INDEX O/E MVH
MZT AMEX MORGAN STANLEY INDEX O/E MVH

NEO AMEX NATURAL GAS INDEX NGV
XNG AMEX NATURAL GAS INDEX NGV 255.74

XAI AMEX AIRLINE INDEX XAO
XAL AMEX AIRLINE INDEX XAO 146.68
XXA AMEX AIRLINE INDEX XAO

XBD AMEX SECURITIES BROKER/DEALER XBS
XBE AMEX SECURITIES BROKER/DEALER XBS
XBF AMEX SECURITIES BRKR/DLR (WRAP) XBS 541.67
XBG AMEX SECURITIES BROKER/DEALER XBS

XCG AMEX COMPUT TECH CLOSE/AMER XCI
XCI AMEX COMPUT TECH CLOSE/AMER XCI 854.05
XIK AMEX COMPUTER TECH CLOSE/AMER XCI
XQI AMEX COMPUTER TECH CLOSE/AMER XCI



Page: 4

XVC AMEX COMPUTER TECH INDEX WRAP XCI
XWK AMEX COMPUTER TECH CLOSE/AMER XCI 854.05
XWL AMEX COMPUTER TECH CLOSE/AMER XCI

OPTION
SYMBOL

NAME SETTLEMENT
SYMBOL

UNDERLYING
VALUE

XEF AMEX THESTREET.COM E-FINANCE XIF 33.26

XMI AMEX MAJOR MARKET CLOSE/EURO XMI
XMW AMEX MAJOR MARKET CLOSE/EURO XMI
XMX AMEX MAJOR MARKET INDEX XMI 1110.22
XMZ AMEX MAJOR MARKET CLOSE/EURO XMI

XOI AMEX OIL CLOSE/AMER INDEX XOI
XVI AMEX OIL CLOSE/AMER INDEX XOI 606.34

XII AMEX INSTITUTIONAL INDEX XSV
XIV AMEX INSTITUTIONAL INDEX XSV 701.46
XIW AMEX INSTITUTIONAL OPEN/EURO XSV

CHICAGO BOARD OPTIONS EXCHANGE

BIX S&P BANKS SECTOR OPEN/EURO IND BBS 646.95

CEX S&P CHEMICALS SECTOR
OPEN/EURO

CXS 466.19

DJV CBOE DOW JONES INDUSTRIAL DJS
DJW CBOE DOW JONES INDUSTRIAL DJS 112.61
DJX CBOE DOW JONES INDUSTRIAL DJS

DTX CBOE DOW TRANSPORT INDEX O/E DNS 295.84

DJR CBOE DJ EQUITY REIT INDEX DSR 140.31

DUX CBOE DOW UTILITY INDEX O/E DUS 388.72

ECM CBOE DJ INTERNET COMMERCE IND ECS 61.29

FVX CBOE 5-YR TREAS OPEN/EURO IND FVS 49.94

GOX CBOE GOLD INDEX OPEN/EURO GDS 43.35
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GIK CBOE GSTI INTERNET INDEX WRAP GGZ
GIN CBOE GSTI INTERNET INDEX (NEW) GGZ 142.91

GHA CBOE GSTI HARDWARE INDEX (NEW) GHZ 340.25

OPTION
SYMBOL

NAME SETTLEMENT
SYMBOL

UNDERLYING
VALUE

GSI CBOE GSTI SEMICNDCTR INDX WRAP GMZ
GSM CBOE GSTI SEMICONDUCTOR INDEX GMZ 316.49

GIE CBOE GSTI MULTIMEDIA INDX WRAP GPZ
GIP CBOE GSTI MULTIMEDIA INDX GPZ 211.31

GAW CBOE GSTI SOFTWARE INDEX  (WRAP) GSZ 226.23

GIJ CBOE GSTI COMPOSITE INDEX (WRAP) GTZ
GTC CBOE GSTI COMPOSITE INDEX (WRAP) GTZ 249.06

GSV CBOE GSTI SERVICES INDEX GVZ 159.55

HCX HEALTHCARE SECTOR OPEN/EURO HCS
HCZ HEALTHCARE SECTOR OPEN/EURO HCS 848.75
HLC HEALTHCARE SECTOR OPEN/EURO HCS

INA CBOE INTERNET INDEX (WRAP) ITS
INX CBOE INTERNET INDEX ITS 213.51

IUX INSURANCE SECTOR OPEN/EURO IND IUS 774.96

MEX CBOE MEXICO INDEX MEO 87.50

MUT CBOE DOW JONES HIGH YLD SELECT MWS 103.79

NDV NASDAQ-100 OPEN/EURO (WRAP) NDS
NDX NASD 100 INDEX EURO/OPEN (NEW) NDS 1908.85
NDY NASD 100 INDEX EURO/OPEN (WRAP) NDS

NFT CBOE MORG.STAN.MULTINATL.INDEX NMS 757.37

NYU NYSE COMPOSITE INDEX NYX 655.84

OEB CBOE S&P 100 CLOSE/AMER INDEX OEX
OEX CBOE S&P 100 CLOSE/AMER INDEX OEX
OEY CBOE S&P 100 CLOSE/AMER INDEX OEX 668.38
OEZ CBOE S&P 100 CLOSE/AMER INDEX OEX
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OXB CBOE S&P 100 CLOSE/AMER INDEX OEX

OPTION
SYMBOL

NAME SETTLEMENT
SYMBOL

UNDERLYING
VALUE

OIX CBOE OIL INDEX OPEN/EURO OXS 346.45

RUT RUSSELL 2000 OPEN/EURO INDEX RLS
RUW RUSSELL 2000 OPEN/EURO INDEX RLS 503.53

RLX S&P RETAIL SECTOR OPEN/EURO RRS 909.07

SPQ CBOE S&P 500 INDEX SET
SPT CBOE S&P 500 OPEN/EURO INDEX SET
SPB CBOE S&P 500 OPEN/EURO INDEX SET
SPM CBOE S&P 500 OPEN/EURO INDEX SET 1288.23
SXY CBOE S&P 500 OPEN/EURO INDEX SET
SXZ CBOE S&P 500 OPEN/EURO INDEX SET
SXP CBOE S&P 500 OPEN/EURO INDEX SET

SGX CBOE S&P BARRA GROWTH
OPEN/EUR

SGS 640.83

IRX TELERATE SHORT OPEN/EURO INDEX SSX 35.15

SVX CBOE S&P BARRA VALUE OPEN/EURO SVS 647.29

TNX CBOE 10-YR TREAS OPEN/EURO TNS 53.98

TRX S&P TRANS OPEN/EURO INDEX TRS 753.54

TXX CBOE TECHNOLOGY INDEX(OPEN) TTS
TXY CBOE TECH INDEX(OPEN) WRAP TTS 651.68

TYX CBOE 30-YR TREAS OPEN/EURO TYS 57.61

MAZ CBOE MINI-NDX INDEX(WRAP) XMS
MNX CBOE MINI-NDX INDEX XMS
MQX CBOE MINI-NDX INDEX(WRAP) XMS 190.89
MZX CBOE MINI-NDX INDEX(WRAP) XMS

SML S&P SMALL CAP 600 XSM 229.62
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OPTION
SYMBOL

NAME SETTLEMENT
SYMBOL

UNDERLYING
VALUE

PHILADELPHIA STOCK EXCHANGE

BIH PHLX-KBW BANK OPEN/EURO WRAP BKO
BKV PHLX-KBW BANK OPEN/EURO INDEX BKO
BKW PHLX-KBW BANK OPEN/EURO INDEX BKO 905.39
BKX PHLX-KBW BANK OPEN/EURO INDEX BKO
BKZ PHLX-KBW BANK OPEN/EURO INDEX BKO

BMU PHLX BOX MAKER INDEX BMZ
BMX PHLX BOX MAKER INDEX BMZ 134.71

DOA PHLX THESTREET.COM IND (WRAP) DOS
DOB PHLX THESTREET.COM IND (WRAP) DOS
DOP PHLX THESTREET.COM IND (WRAP) DOS 275.01
DOT PHLX THESTREET.COM INDEX DOS
DUE PHLX THESTREET.COM INDEX(WRAP) DOS

FPP PHLX FOREST & PAPER OPEN INDEX FPS
FPV PHLX FOREST & PAPER OPEN INDEX FPS 351.12

OSX PHLX OIL SERVICE INDEX OP/EU OSV
OSZ PHLX OIL SRVICE INX OP/EU OSV 134.52

OCV PHLX OTC PRIME INDEX EURO/OPEN OTS
OMZ PHLX OTC PRIME INDEX EURO WRAP OTS
OTJ PHLX OTC PRIME INDEX EURO WRAP OTS 289.01
OTV PHLX OTC PRIME INDEX EURO/OPEN OTS
OTW PHLX OTC PRIME INDEX EURO/OPEN OTS

SAW PHLX SEMICNDCTR INDEX SX
SJX PHLX SEMICNDCTR INDEX AMERICAN SX 647.13
SOW PHLX SEMICNDCTR INDES AMERICAN SX
SOY PHLX SEMICNDCTR INDEX AMERICAN SX
SXO PHLX SEMICNDCTR INDEX SX 647.13
SXX PHLX SEMICNDCTR INDEX AMERICAN SX

UTV PHLX UTLITY CLOSE/EURO WRAP UTY
UTY PHLX UTILITY CLOSE/EURO INDEX UTY 379.77

XAU PHLX GOLD/SILVER CLOSE/AMER XAU 65.27
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YLL PHLX WIRELESS TELE IND O/EWRAP YSO
YLM PHLX WIRE TELE IND O/E(WRAP) YSO 121.13
YLS PHLX WIRELESS TELE IND O/E YSO

THIS MEMO IS PUBLISHED AS AN ADVISORY SERVICE FOR MEMEBERS.  CLEARING
MEMBERS ARE REMINDED OF THEIR OBLIGATION TO REVIEW THE PRELIMINARY AND
FINAL EXERCISE REPORTS AGAINST THEIR POSITIONS AND VERIFY THE ACCURACY OF
ALL THE DATA CONTAINED IN SUCH REPORTS.

CLEARING MEMBERS ARE REQUESTED TO IMMEDIATELY ADVISE ALL BRANCH
OFFICES AND CORRESPONDENTS ON THE ABOVE.

Address questions regarding this memo to Member Services at 800/544-6091.  Within Canada
call 800/424-7320.


