
Memo #: 0841-07

MEMORANDUM

TO:            All Options Members, Member Organizations and ROTs

FROM:       Market Watch

DATE:        April 4, 2007

RE:             PHLX LISTING (5) NEW OPTION ISSUES

  The Philadelphia Stock Exchange will begin trading call and put options, on the dates indicated, for the
issues listed below.

Exp P/E Specialist CUSIP
Name Symbol Cycle Limit Unit Number

Delta Financial Corporation DFC Jan 50,000 McGowan Investors, L.P. 247 918 105
Imperial Sugar Company DQK/IPSU Jan 75,000 McGowan Investors, L.P. 453 096 208
Kenexa Corporation AZQ/KNXA Jan 50,000 McGowan Investors, L.P. 488 879 107
NDS Group plc DQD/NNDS Jan 25,000 McGowan Investors, L.P. 628 891 103
AMERICO BHU/UHAL Jan 25,000 McGowan Investors, L.P. 023 586 100

Delta Financial Corporation  (DFC) Imperial Sugar Company  (DQK) Kenexa Corporation  (AZQ)
**Effective - Apr 5, 2007 **Effective - Apr 5, 2007 **Effective - Apr 5, 2007
                  CALL  PUT                   CALL  PUT                  CALL  PUT
Apr   7 1/2  DU     PU Apr  25        DE     PE Apr  25        DE     PE
Apr  10        DB     PB Apr  30        DF     PF Apr  30        DF     PF
Apr  12 1/2  DV     PV Apr  35        DG     PG Apr  35        DG     PG

May   7 1/2  EU     QU May  25        EE     QE May  25        EE     QE
May  10        EB     QB May  30        EF     QF May  30        EF     QF
May  12 1/2  EV     QV May  35        EG     QG May  35        EG     QG

Jul   7 1/2  GU     SU Jul  25        GE     SE Jul  25        GE     SE
Jul  10        GB     SB Jul  30        GF     SF Jul  30        GF     SF
Jul  12 1/2  GV     SV Jul  35        GG     SG Jul  35        GG     SG

Oct   7 1/2  JU     VU Oct  25        JE     VE Oct  25        JE     VE
Oct  10        JB     VB Oct  30        JF     VF Oct  30        JF     VF
Oct  12 1/2  JV     VV Oct  35        JG     VG Oct  35        JG     VG
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NDS Group plc  (DQD) AMERICO  (BHU)
**Effective - Apr 5, 2007 **Effective - Apr 5, 2007
                  CALL  PUT                   CALL  PUT
Apr  45        DI     PI Apr  65        DM     PM
Apr  50        DJ     PJ Apr  70        DN     PN
Apr  55        DK     PK Apr  75        DO     PO

May  45        EI     QI May  65        EM     QM
May  50        EJ     QJ May  70        EN     QN
May  55        EK     QK May  75        EO     QO

Jul  45        GI     SI Jul  65        GM     SM
Jul  50        GJ     SJ Jul  70        GN     SN
Jul  55        GK     SK Jul  75        GO     SO

Oct  45        JI     VI Oct  65        JM     VM
Oct  50        JJ     VJ Oct  70        JN     VN
Oct  55        JK     VK Oct  75        JO     VO

Questions regarding this release may be directed to Market Watch at
1-800-THE-PHLX, choice #2 or (215) 496-1508.

Page 2 of 2


