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March 16, 2010

Dear OPRA Market Data Recipients:

The open interest messages sent by SIAC on the Monday after an OCC/OSI symbology
consolidation have contained and will continue to contain the pre consolidation symbols
for the option classes that were consolidated. This will occur on the following Mondays:

April 12, 2010
April 26, 2010
May 10, 2010
May 17, 2010

The open interest information provided by OCC to SIAC for Monday is as of the end of
day on the previous Friday and is sent out before the opening on Monday.

Very truly yours,

Joe Corrigan
Executive Director
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