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DATE: JULY 2, 2004

SUBJECT: 2005 LEAPS CONVERSIONS

The Options Clearing Corporation's ("OCC's") participant Options Exchanges have requested that OCC
convert certain LEAPS options expiring in January 2005 from the LEAPS symbol to the standard "root”

symbol.

Thefollowing isalist of those LEAPS to be converted. The conversion will be effective prior to the opening of
business on Monday, July 12, 2004.

Members are referred to the respective Exchange memoas for their schedules.

LEAP SYMBOL OPTION COMPANY STRIKE PRICES
TOROLL  SYMBOL TOROLL

XWO NDN 99 CENTSONLY STORES (05LPS)
XMM QRV  A.C.MOORE ARTS CRAFTS (05LPS

ZOE QFW  ACCREDITED HOME LENDERS (05LPS
XMK AMG  AFFILIATED MANAGERS GROUP INC (05LPS)

XFV GNJ  AFFILIATED MANAGERS GROUP INC(150SHRS)

XQC ABS  ALBERTSONS, INC. (05LPS)

XV AL  ALCAN INC. (05LPS)

XOA ALA  ALCATEL (05LPS)

ZQF AW  ALLIED WASTE INDS, INC.(O5LPS

zzT KKT  ALTERA CORP (05LPS) 5t0 12-1/2

7T LTQ ALTERA CORP (05LPS) 15t0 30
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ALTRIA GROUP, INC. (05LPS)
AMERICAN PWR CONVER (05LPS)
AMKOR TECHNOLOGY,INC. (05 LPS)
ANALOG DEVICESINC (05LPS)
ANDRX CORPORATION (05LPS)
ANHEUSER-BUSCH CO (05LPS)

ANNTAYLOR STORES CORP (05LPS)
ANNTAYLOR STORES CORP (05LPS)(150SHRS)

ANTHEM, INC. (05LPS)

APPLERA CELERA GENOMICS(05LPS)
APPLERA CORPORATION (05LPS)

ARROW ELECTRONICS (05LPS)
ASK JEEVES INC (05LPS)

ASY ST TECH INC (05LPS)
AUTHENTIDATE HOLDING CORP.(05LPS)
AVAYA INC. (05LPS)

BCE INC (05LPS)

BEA SYSTMES INC (05LPS)

BEST BUY CO. INC. (05LPS)
BOWATER INC. (05LPS)
BRISTOL-MYERS (05LPS)
BRUNSWICK CORP (05LPS)
CABLEVISION SYSTEMS (05 LPS)

CAPITAL ONE FNCL (05LPS)



ZCT CAH CARDINAL HEALTH INC (05LPS)

ZXI CMX  CAREMARK RX, INC (05LPS)

ZCG CBQ  CBRL GROUP, INC (05LPS)

XMD CLS  CELESTICA, INC. (05LPS)

ZCH CVX  CHEVRON TEXACO CORP (O5LPS)

ZTC CME  CHICAGO MERCANTILE EXCHANGE (05 LPS)
7Lz UH  CHINADOTCOM CORPORATION CL A (05 LPS)
ZUR CUQ  CIRRUSLOGIC, INC. (O5LPS)

ZRV C CITIGROUP INC (O5LPS)

XXK XSQ  CITRIX SYSINC (05LPS)

XNC CMS  CMSENERGY CORPORATION (05LPS)
XXU CBH COMMERCE BANCORP (O5LPS)

XSC CSC  COMPUTER SCIENCES (05LPS)

XHJ CAG  CONAGRA FOODS (05LPS)

XUl CIW  CONCORD EFS, INC. (05LPS)(MERGER)
7Yz CNO  CONSECO, INC. (05LPS)

XVA XLP ~ CONSUMER STAPLES SPDR(05LPS)
XJH CAL  CONTINENTAL AIRLINES CLB (05LPS)
XZJ COX  COX COMMUNICATIONS (O5LPS)

ZGF CQR  CREE, INC. (05LPS)

ZEL QGA  CSG SYSTEMSINTL (05LPS)

ZDT CMI  CUMMINSINC. (05LPS)

ZSY CY  CYPRESSSEMICONDUCTOR (05LPS)

XBR DHR DANAHER CORPORATION (05LPS)
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DEAN FOODS CO. (NEW) (05LPS)

DEERE & CO (05LPS)

DELPHI CORPORATION (05LPS)

DIAMOND OFFSHORE (05LPS)

DIRECTV Group, Inc. (05LPS)

DJ DIAMONDS TRST SER 1 (05L PS) 60 strike only
DJ DIAMONDSTRST SER 1 (05LPS) 64 to 88
DJDIAMONDS TRST SER 1 (WRP-05 LPS)

DJDIAMONDS TRST SER 1 (WRP-05 LPS)

DOT HILL SYSTEMS CORP(05LPS)

DOW CHEMICAL (05LPS)

DOW JONES & CO INC (05LPS)

DYNEGY,INC CLASSA (05 LPS)

EASTMAN CHEMICAL CO (05LPS)

ECHOSTAR COMM. CORP. (05LPS)

ELECTRONIC ARTS (05LPS)

ELECTRONIC DATA (05LPS)

EMERSON ELECTRIC CO (05LPS)

EMMIS COMMUNICATIONS CORP.(05LPS)

ENERGY SECTOR SPDR (05LPS)

ENTERGY CORPORATION (05LPS)

ERESEARCH TECH. INC (05LPS)
ERESEARCH TECH. INC (05LPS)(150SHRYS)

FANNIE MAE (05LPS)

FINANCIAL SECTOR SPDR (05LPS)



XFEN FBC FLAGSTAR BANCORRP (05LPS)

XNL FLU  FLAMEL TECHNOLOGIES SA.ADS(05 LPS)
ZFO F FORD MOTOR CO. (05LPS)
XGF FPL  FPL GROUPINC (05LPS)
ZPH FDP  FRESH DEL MONTE PRODUCE INC (05 LPS)
XDX FBR  FRIEDMAN, BILLINGS, RAMSEY (05 LPS)
ZGS GPS  GAPINC (05LPS)
ZWB GTX  GATEWAY, INC. (05LPS)
XOF GMT  GATX CORP. (05LPS)
XZT DNA  GENENTECH, INC. (05LPS)
XDA DWN  GENENTECH, INC. (05LPS) WRAP
ZGR GE  GENERAL ELECTRIC (05LPS)
ZGM GM  GENERAL MOTORS (O5LPS)
ZWN GCO  GENESCO INC(05LPS)
77G G GILLETTE (05LPS)
ZEl GTK  GTECH HOLDINGS CORP (05LPS)
ZHN HNZ  H.J. HEINZ COMPANY (05LPS)
XZB HIG  HARTFORD FINANCIAL SERV (05LPS)
Z)0 XLV~ HEALTH CARE SELECT SPDR (05LPS)
XIE HPC  HERCULESINC (05LPS)
ZAL HON  HONEYWELL INTL INC (05LPS)
XDM HBC  HSBC HOLDINGS PLC (05LPS)
ZKN IKN KON OFFICE (05LPS)
ZBZ ITW  ILLINOIS TOOL WORKS (05LPS)

ZYD IGL IMC GLOBAL INC(05LPS)



ZJL XLI INDUSTRIAL SECTOR SPDR (05LPS)

XXZ IR INGERSOLL-RAND CO LMTD (05LPS)

XDC DAQ INTERDIGITAL COMM. CORP (05LPS

XUQ 1SG INTERNATIONAL STEEL GROUP INC(05 LPS)
ZFY IRF INTL RECTIFIER CORP (05LPS)

XCQ QWY INTL SPEEDWAY, CORP (05LPS)

ZTF IOM IOMEGA CORP. (05LPS)

XEF TLT ISHARES LEHMAN 20+ YR TREAS (05LPS)
XUJ ILT ISHARES LEHMAN 20+ YR TREAS (05LPS)
ZY1 EFA ISHARES MSCI EAFE INDEX FUND (05LPS)
771 EFE ISHARES MSCI EAFE INDEX FUND (05LPS)
ZIV IVX IVAX CORPORATION (05LPS)

ZJP JPM JP MORGAN CHASE (05LPS)

XTJ JBL JABIL CIRCUIT, INC. (05LPS)

ZJ UQD  JIDSUNIPHASE CORP. (05LPS)

ZKR JGQ JETBLUE AIRWAY S CORP. (05LPS)

XMP HHF JOHN HANCOCK FINL SVCS (05LPS)

ZLK K KELLOGG COMPANY (05LPS)
ZMV KMP KINDER MORGAN ENERGY PRTN (05LPS)
ZXG KCQ KLA TENCOR CORP (05LPS)
XNQ KTQ KMART HOLDING CORP (05LPS)

XX KFT KRAFT FOODS, INC. (05LPS)

ZPC LMQ LAM RESEARCH CORRP. (05LPS)

D7z LF LEAPFROG ENTERPRISES, INC. (05 LPS)
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LEAR CORP (05LPS)

LEUCADIA NATIONAL CORP (05LPS)
LEVEL 3 COMM INC. (05LPS)

LEXAR MEDIA, INC. (05LPS)
LOCKHEED MARTIN (05LPS)
LOEWS CORPORATION (05LPS)
LYONDELL CHEMICAL CO (05LPS)
MANDALAY RESORT (05LPS)

MARVEL ENTERPRISES INC (05LPS)
MARVEL ENTERPRISES INC (05LPS)(150SHRS)

MAY DEPARTMENT STORES CO. (05 LPS)

MBNA CORP. (05LPS)

MCAFEE, INC. (05LPS)

MCDONALDS CORP (05LPS)

MEDIMMUNE, INC. (05LPS)

MELLON FINANCIAL CORP (05LPS)

METLIFE, INC. (05LPS)

MGIC INVESTMENT CORP (05LPS)

MGM MIRAGE (05LPS)

MICHAELS STORES, INC. (05LPS)

MIDCAP SPDR (05LPS)

MIDCAP SPDR (05LPS) 100to 119
MIDCAP SPDR (05L PS) 120 to 130

MONSTER WORLDWIDE INC (05LPS)

MTRLS SELECT SECTOR SPDR (05LPS)
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NABORS INDS. INC. (05LPS)

NASDAQ 100 SHARES (05L PS) 350 50
NASDAQ 100 SHARES (05L PS) 55 to 70
NASDAQ 100 SHARES (05L PS) 7510 90
NASDAQ 100 SHARES (05L PS) 95 to 100
NASDAQ 100 SHARES (05L PS) 10to 14
NASDAQ 100 SHARES (05L PS) 15t0 34

NBTY CORP (O5LPS)

NEOWARE SY STEMS, INC. (05LPS)
NETSCREEN TECHNOL OGIES (05L PS)(MERGER)
NETWORK APPLIANCE CORP (05LPS)
NEWELL RUBBERMAID, INC. (05LPS)
NEWMONT MINING CO (05LPS)
NOBLE CORP. (05LPS)

NORFOLK SOUTHERN CORP (05LPS)
NORTEL NETWORKS (05LPS)
NORTHWEST AIRLINES CORP(O5LPS)
NOVASTAR FINANCIAL INC (05LPS)
NOVELLUS SYSTEMS INC. (05LPS)
NTL INCORPORATED (05LPS)

NVIDIA CORPORATION (05LPS)
NYFIX, INC (O5LPS)

OMNIVISION TECHNOLOGIES (05LPS)
ORACLE CORP (05LPS)

ORBITAL SCIENCES CORP (05LPS)

PAYLESS SHOESOURCE (05LPS)
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PERKINELMER, INC. (05LPS)
PEROT SYSTEMS CORP. (05LPS)
PFIZER (05LPS)

PG & E CORP (05LPS)

PLACER DOME INC (05LPS)

PLUG POWER INC (05LPS)

PMI GROUP (THE) (O5LPS)
POTASH CORP OF SASK. (05LPS)
PROVIDIAN FINL. CORP. (05LPS)
PRUDENTIAL FINANCIAL (05LPS)
PUBLIC SERVICE ENT GROUP INC (05 LPS)
QLT, INC (05LPS)

RED HAT, INC. (O5LPS)

RESEARCH IN MOTION (05LPS) WRAP
RESEARCH IN MOTION LMTD (05LPS)

ROYAL CARIBBEAN CRUISES(05LPS)

SAFEWAY, INC. (05LPS)

SAPAG (05LPS)
SCHWAB (CHARLES) CORP (05LPS) 5t0 12-1/2
SCHWAB (CHARLES) CORP (05LPS) 15t0 25

SCIENTIFIC ATLANTA (05LPS)
SEAGATE TECHNOLOGY (05LPS)
SEl INVESTMENTS CO (05LPS)
SIRIUS SATELLITE (05LPS)

SIX FLAGSINC. (05LPS)
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SOUTHTRUST CORP. (05LPS)
SOUTHWEST AIRLINES CO (05LPS)
SPX CORP. (05LPS)

ST. JOE CORPORATION (05LPS)
STAPLES INC.(O5LPS)

STORAGE TECHNOLGY CORP(05LPS)
STRYKER CORP (05LPS)

SYBASE, INC. (O5LPS)

TAKE-TWO INTERACT SOFT(05LPS)
TAUBMAN CENTERS, INC(05LPS)
TECH DATA CORP (05LPS)

TECH SECTOR SPDR (05LPS)
TELLABS, INC. (05LPS)

TEVA PHARMACEUTICAL (05LPS)
THE BISYS GROUP (05LPS)

TOLL BROTHERS INC (05LPS)
TOYS"R" US, INC. (05LPS)

UBSAG (05LPS)

ULTRA PETROLEUM CORP(O5LPS)
UNITEDHEALTH GROUP INC(O5LPS)
UNIV. OF PHOENIX ONLINE(05LPS)
UNIVISION COMMUNICATIONS (05LPS)

UNUMPROVIDENT CORP (05LPS)
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US BANCORP (05LPS)

UTILITIES SECTOR SPDR (05LPS)
VALEANT PHARMACEUTICALSINTL (05 LPS)
VALERO ENERGY CORP. (05LPS)
VERISIGN, INC. (05LPS)

VIACOM CL B (05LPS)

VISTEON CORP. (05LPS)
WAL-MART STORES INC (05LPS)
WCI COMMUNITIESINC. (05LPS)
WENDYS INTL, INC. (05LPS)
XCEL ENERGY INC (05LPS)

XILINX INC (05LPS)



