
Philadelphia Stock Exchange Options: 1300-07
 Date: May 29, 2007

Time: 4:02 PM

MEMORANDUM

To:          All Option Members, Member Organizations & ROPs

From:      Options Services

Subject:  New Strike Prices

The following new option series will begin trading at the Open Of Business, Wednesday, May 30, 2007.

Issues and Strikes Issues and Strikes Issues and Strikes Issues and Strikes

AirTran Holdings  (AAI) - '10 Annaly Mortgage Mgmt.  (NLY) - '1U.S DOLLAR SETTLED CURRENU.S DOLLAR SETTLED CURREN
Other Exchanges - ACPIB Other Exchanges - APCIB ***DELETE*** ***DELETE***
YGI   AA/MA   Jan   5 YVT   AU/MU   Jan   7.5 Other Exchanges - None Other Exchanges - None

BJF   FD/RD   Jun   208  (Wrap) BVA   FF/RF   Jun   208 1/2  (Wrap
BJF   GD/SD   Jul   208  (Wrap) BVA   GF/SF   Jul   208 1/2  (Wrap
BJF   HD/TD   Aug   208  (Wrap) BVA   HF/TF   Aug   208 1/2  (Wra
BJF   ID/UD   Sep   208  (Wrap) BVA   IF/UF   Sep   208 1/2  (Wrap
BJF   LD/XD   Dec   208  (Wrap) BVA   LF/XF   Dec   208 1/2  (Wra

U.S DOLLAR SETTLED CURRENiShares S & P 100 Index (Wrap) Guitar Center, Inc.  (UGR) - '08 Guitar Center, Inc.  (UGR) - '09
Other Exchanges - None Other Exchanges - ACI Other Exchanges - APCI Other Exchanges - APCI
BJR   GR/SR   Jul   188 1/2  (Wrap) OXW   AX/MX   JAN   22 1/2 LWO   AM/MM   Jan   65 ZWO   AO/MO   Jan   75
R = Non Standard Strike Code LWO   AN/MN   Jan   70 ZWO   AP/MP   Jan   80
BJR   HR/TR   Aug   188 1/2  (Wrap) LWO   AO/MO   Jan   75
R = Non Standard Strike Code

Guitar Center, Inc. Guitar Center, Inc. Guitar Center, Inc. Guitar Center, Inc.
Other Exchanges - APCI Other Exchanges - APCI Other Exchanges - APCI Other Exchanges - APCI
UGR   FL/RL   Jun   60 UGR   GL/SL   Jul   60 UGR   HM/TM   Aug   65 UGR   KM/WM   Nov   65
UGR   FM/RM   Jun   65 UGR   GM/SM   Jul   65 UGR   HN/TN   Aug   70 UGR   KN/WN   Nov   70

UGR   GN/SN   Jul   70

Intermune, Inc.  (IQY) - '10 Intermune, Inc.  (IQY) - '10 Amgen, Inc. (Wrap) Amgen, Inc. (Wrap)
Other Exchanges - ACPIB Other Exchanges - ACPIB Other Exchanges - ACPI Other Exchanges - ACPI
LPF   AW/MW   Jan   17.5 LPF   AU/MU   Jan   7.5 YAA   FQ/RQ   JUN   85  (Wrap) YAA   GB/SB   JUL   110  (Wrap)
LPF   AV/MV   Jan   12.5 LPF   AA/MA   Jan   5 YAA   FR/RR   JUN   90  (Wrap) YAA   JB/VB   OCT   110  (Wrap)
LPF   AB/MB   Jan   10 YAA   FS/RS   JUN   95  (Wrap) YAA   AA/MA   JAN   105  (Wrap

YAA   FT/RT   JUN   100  (Wrap) YAA   AB/MB   JAN   110  (Wrap)
YAA   JT/VT   OCT   100  (Wrap) YAA   AC/MC   JAN   115  (Wrap)
YAA   FA/RA   JUN   105  (Wrap) YAA   AD/MD   JAN   120  (Wrap
YAA   GA/SA   JUL   105  (Wrap) YAA   FC/RC   JUN   115  (Wrap)
YAA   JA/VA   OCT   105  (Wrap) YAA   FD/RD   JUN   120  (Wrap)
YAA   FB/RB   JUN   110  (Wrap) YAA   GC/SC   JUL   115  (Wrap)

YAA   GD/SD   JUL   120  (Wrap)
YAA   JC/VC   OCT   115  (Wrap)
YAA   JD/VD   OCT   120  (Wrap)

End of Next Day Strike Price Changes - May 29, 2007

Page 1 of 1


