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23:42 295EPOS SEMPRA METALS LTD UKE5185 SEMP/CUOQ
COPPER OPTIONS: MEAMN VALUE AND DELTA INDICATIONS BASIS 3m @ $ 3797 /3802
Oct-2005 28.5  3933.5 Nov-2005 27.5 3878.5 Dec-2005 27.5 3815.5
STRKE CALL DELT|PUT DELT| |STRKE CALL DELT|PFUT DELT| |STRKE CALL DELT|PUT DELT
$3500 $433 100%|$0 0% | |$3500 393 90% |$16 -10%| |$3400 450 84% |$37 -15%
$3600 $333 100%|$0 0% | |$3600 308 82% |$31 -17%| |$3500 372 78% |$59 -21%
$ITO0 $235 97% |$2  -3% | [$3700 233 73% |$55 -27%| |$3600 302 70% |$BE -29%
$3800 $143 85% |$10 -15%| |$3800 1659 61% |$91 -39%| |[$3700 240 62% |$125 -37%
$3900 $70 61% |$37 -39%| |$3900 117 49% |$139 -51%| |$3800 187 53% |$171 -46%
$4000 $26 31% |$92 -69%| |$4000 78 37% |$199 -63%| |$3900 142 45% |$226 -55%
$4100 $7  11% |$173-89%| |$4100 49 26% |$270 -73%| |$4000 106 36% |$289 -63%
$4200 $1 3% |$268-97%| |$4200 30 18% |$350 -82%| |$4100 78 29% |$360 -70%
$4300 $0 0% |$366-100| [$4300 17 11% |$437 -88%| |$4200 56 23% |$438 -77%
Jan-2006 27.2% $3751.5 | |Feb-2006 27.2% $3691.5 | |Mar-2006 26.7% $3632.5
STRKE CALL DELT|PUT DELT| |STRKE CALL DELT|PUT DELT| |STRKE CALL DELT|PUT DELT
$3400 $418 77% |$70 -22%| |$3300 $464 77% |$77 -21%| |$3200 $504 78% |$78  -20%
$3500 $349 71% |$100-28%| |$3400 $394 72% |$107 -27%| |$3300 $434 73% |$106 -26%
$3600 $2B6 64% |$136-35%| |$3500 $332 65% |$143 -33%| |$3400 $370 67% |$141 -31%
$3700 $232 56% |$181-43%| |$3600 $276 59% |$185 -40%| |$3500 $312 61% |$182 -38%
$3800 $1B5 49% |$233-50%| |$3700 $227 52% |$235 -47%| |$3600 $261 55% |$229 -44%
$3900 $145 41% |$293-58%| |$3800 $184 45% |$291 -53%| |$3700 $216 48% |$283 -50%
$A000 $113 35% |$359-854%| |$3900 $148 39% |$354 -B0%| |$3800 $178 42% |$342 -56%
$4100 $86 28% |$431-71%| |$4000 $118 33% |$423 -66%| |$3900 $145 37% |$408 -62%
$4200 $65 23% |$509-76%| |$4100 $93  28% |$496 -71%| |$4000 $117 31% |$478 -67%
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