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the address set forth below on or before October 18, 2010.  You must also serve the papers on Lead Counsel for the 
Class at the address set forth below so that the papers are received on or before October 18, 2010. 

Clerk’s Office 
UNITED STATES DISTRICT COURT
FOR THE CENTRAL DISTRICT 
OF CALIFORNIA
Clerk of the Court
312 N. Spring Street
Los Angeles, CA 90012

Lead Counsel for the Class
BERNSTEIN LITOWITZ BERGER
& GROSSMANN LLP 
Salvatore J. Graziano, Esq.
1285 Avenue of the Americas
New York, NY 10019

Representative Counsel for Directors and Officers
MUNGER, TOLLES & OLSON LLP
Kathleen M. McDowell
355 South Grand Avenue, 35th Floor
Los Angeles, CA  90071-1560

Counsel for Underwriter Defendants
PAUL, HASTINGS, JANOFSKY & WALKER LLP
William F. Sullivan
John S. Durrant
515 South Flower Street, 25th Floor
Los Angeles, CA 90071

Counsel for KPMG
SIDLEY AUSTIN LLP
Michael L. Rugen
555 California Street, Suite 2000
San Francisco, CA 94104

106.	 The filing must demonstrate your membership in the Class, including the number of shares of New Century Securities 
purchased or otherwise acquired or sold during the Class Period and the price(s) paid and received.  You may not 
object to the Settlements or any aspect of them, if you are not a Class Member or if you excluded yourself from the 
Class.

107.	 You may file a written objection without having to appear at the Settlement Hearing.  You may not appear at the 
Settlement Hearing to present your objection, however, unless you first filed and served a written objection in 
accordance with the procedures described above, unless the Court orders otherwise.

108.	 If you wish to be heard orally at the hearing in opposition to the approval of the Settlements, the Plan of Allocation, 
or Lead Counsel’s request for an award of attorneys’ fees and reimbursement of Litigation Expenses, and if you have 
filed and served a timely written objection as described above, you also must notify the above counsel on or before 
October 18, 2010 concerning your intention to appear.  Persons who intend to object and desire to present evidence at 
the Settlement Hearing must include in their written objections the identity of any witnesses they may call to testify 
and exhibits they intend to introduce into evidence at the hearing.

109.	 You are not required to hire an attorney to represent you in making written objections or in appearing at the Settlement 
Hearing.  If you decide to hire an attorney, which will be at your own expense, however, he or she must file a notice of 
appearance with the Court and serve it on Lead Counsel so that the notice is received on or before October 18, 2010.

110.	 The Settlement Hearing may be adjourned by the Court without further written notice to the Class.  If you intend to 
attend the Settlement Hearing, you should confirm the date and time with Lead Counsel.

	 Unless the Court orders otherwise, any Class Member who does not object in the manner described above 
will be deemed to have waived any objection and shall be forever foreclosed from making any objection to the 
proposed Settlements, the proposed Plan of Allocation, or Lead Counsel’s request for an award of attorneys’ 
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fees and reimbursement of Litigation Expenses.  Class Members do not need to appear at the hearing or take 
any other action to indicate their approval.  

WHAT IF I BOUGHT SHARES ON SOMEONE ELSE’S BEHALF?

111.	 If you purchased or otherwise acquired or sold New Century Securities during the Class Period for the beneficial 
interest of a person or organization other than yourself, you must either (i) send a copy of this Notice to the beneficial 
owner of such New Century Securities, postmarked no later than fourteen (14) days after you receive this Notice, or 
(ii) provide the names and addresses of such persons no later than fourteen (14) days after you receive this Notice 
to In re New Century Securities Litigation Settlement, c/o Analytics, Inc. Claims Administrator, P.O. Box 2004, 
Chanhassen, MN 55317-2004.  If you choose the first option, upon such mailing, you must send a statement to 
the Claims Administrator confirming that the mailing was made as directed, and you must retain the list of names 
and addresses for use in connection with any possible future notice to the Class.  If you choose the second option, 
the Claims Administrator will send a copy of the Notice to the beneficial owner.  Upon full compliance with these 
directions, such nominees may seek reimbursement of their reasonable expenses actually incurred, by providing the 
Claims Administrator with proper documentation supporting the expenses for which reimbursement is sought.  Copies 
of this Notice may also be obtained from the settlement website www.newcenturysettlement.com or Lead Counsel’s 
website, www.blbglaw.com, or by calling toll-free 1-866-308-7615.

CAN I SEE THE COURT FILE?  WHOM SHOULD I CONTACT IF I HAVE QUESTIONS?

112.	 This Notice contains only a summary of the terms of the proposed Settlements.  More detailed information about the 
matters involved in the Consolidated Action is available at www.newcenturysettlement.com, including, among other 
documents, copies of the Stipulations, Claim Form, the Complaint, the Court’s Order on the Defendants’ motions 
to dismiss the Consolidated Action and the Answers of Defendants.  Copies of the Court-filed documents are also 
available for review during regular business hours at the address listed above.  All inquiries concerning this Notice or 
the Claim Form should be directed to: 

Claims Administrator 
In re New Century Securities Litigation Settlement 

c/o Analytics, Inc., Claims Administrator 
P.O. Box 2004

Chanhassen, MN  55317-2004       

Lead Counsel 
Salvatore J. Graziano, Esq.

   BERNSTEIN LITOWITZ BERGER
& GROSSMANN LLP

1285 Avenue of the Americas
New York, NY 10019

(866) 648-2524
blbg@blbglaw.com

DO NOT CALL OR WRITE THE COURT OR THE OFFICE OF THE CLERK OF COURT
REGARDING THIS NOTICE.

Dated:  August 17, 2010					    By Order of the Clerk of Court
United States District Court 
for the Central District of California
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Table 1

Issuer / 
Underlying CUSIP Type Issue Date Liquidation 

Preference Rate
Share in 

Underwriter
Allotment

Share in 
Individual-

Auditor 
Allotment

New Century 64352D200 Preferred Stock 
Series A 6/15/2005 $ 25.00 9.125 % X X

New Century 6435EV207 Preferred Stock 
Series B 8/15/2006 $ 25.00 9.750 % X X

New Century 6435EV108 Common Stock - - - X

New Century Various Call Option - - - X

New Century Various Put Option - - - X

 

Table 2

Inflation per Share for Common Stock Shares Purchased between 
May 5, 2005, and March 13, 2007

   
Period Begin Date End date Inflation

1 5-May-05 7-Feb-07 $   25.21 
2 8-Feb-07 4-Mar-07 $   11.09 
3 5-Mar-07 12-Mar-07 $     0.69 
4 13-Mar-07 to the present $     0.00 



22

Table 3

Common Stock PSLRA 90-Day Look-Back Loss Limitation Calculations

Date Closing 
Price ($)

Average 
closing 

price ($)
Date Closing 

Price ($)
Average closing 

price ($)

   
13-Mar-2007 0.84 0.84 27-Apr-2007 0.86 1.19 
14-Mar-2007 0.67 0.76 30-Apr-2007 0.89 1.18 
15-Mar-2007 1.35 0.95 01-May-2007 0.85 1.17 
16-Mar-2007 2.34 1.30 02-May-2007 0.83 1.16 
19-Mar-2007 2.17 1.47 03-May-2007 0.80 1.15 
20-Mar-2007 1.69 1.51 04-May-2007 0.72 1.14 
21-Mar-2007 1.67 1.53 07-May-2007 0.59 1.12 
22-Mar-2007 1.56 1.54 08-May-2007 0.58 1.11 
23-Mar-2007 2.00 1.59 09-May-2007 0.53 1.10 
26-Mar-2007 1.56 1.59 10-May-2007 0.43 1.08 
27-Mar-2007 1.41 1.57 11-May-2007 0.43 1.06 
28-Mar-2007 1.11 1.53 14-May-2007 0.41 1.05 
29-Mar-2007 1.03 1.49 15-May-2007 0.37 1.03 
30-Mar-2007 1.06 1.46 16-May-2007 0.36 1.02 
02-Apr-2007 0.91 1.43 17-May-2007 0.36 1.01 
03-Apr-2007 1.01 1.40 18May-2007 0.39 0.99 
04-Apr-2007 1.00 1.38 21-May-2007 0.44 0.98 
05-Apr-2007 1.26 1.37 22-May-2007 0.43 0.97 
09-Apr-2007 1.14 1.36 23-May-2007 0.47 0.96 
10-Apr-2007 1.09 1.34 24-May-2007 0.45 0.95 
11-Apr-2007 0.98 1.33 25-May-2007 0.47 0.94 
12-Apr-2007 0.89 1.31 29-May-2007 0.46 0.93 
13-Apr-2007 0.86 1.29 30-May-2007 0.45 0.92 
16-Apr-2007 0.98 1.27 31-May-2007 0.44 0.92 
17-Apr-2007 1.00 1.26 01-Jun-2007 0.44 0.91 
18-Apr-2007 0.99 1.25 04-Jun-2007 0.43 0.90 
19-Apr-2007 0.93 1.24 05-Jun-2007 0.43 0.89 
20-Apr-2007 0.96 1.23 06-Jun-2007 0.45 0.88 
23-Apr-2007 0.96 1.22 07-Jun-2007 0.44 0.88 
24-Apr-2007 0.92 1.21 08-Jun-2007 0.44 0.87 
25-Apr-2007 0.96 1.20 09-Jun-2007 0.44 0.87 
26-Apr-2007 0.94 1.20 10-Jun-2007 0.44 0.87 
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Table 4

Inflation per Share for Series A Preferred Shares Purchased between 
May 5, 2005, and March 13, 2007

   
Period Begin Date End date Inflation

1 5-May-05 7-Feb-07                $   15.10 
2 8-Feb-07 4-Mar-07                $   10.48 
3 5-Mar-07 12-Mar-07                $     1.48 
4 13-Mar-07 to the present                $     0.00   

Table 5

Inflation per Share for Series B Preferred Shares Purchased between 
May 5, 2005, and March 13, 2007

   
Period Begin Date End date Inflation

1 5-May-05 7-Feb-07                $   15.41 
2 8-Feb-07 4-Mar-07                $   11.18 
3 5-Mar-07 12-Mar-07                $     2.03 
4 13-Mar-07 to the present                $     0.00   
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Table 6

Preferred Stock, Series A, PSLRA 90-Day Look-Back Loss Limitation Calculations

Date Closing 
Price ($)

Average closing 
price ($) Date Closing 

Price ($)
Average closing 

price ($)

           
13-Mar-2007 6.45 6.45 27-Apr-2007 8.27 7.45
14-Mar-2007 6.20 6.33 30-Apr-2007 8.45 7.48
15-Mar-2007 9.95 7.53 01-May-2007 9.00 7.52
16-Mar-2007 10.00 8.15 02-May-2007 8.80 7.56
19-Mar-2007 9.25 8.37 03-May-2007 8.80 7.59
20-Mar-2007 8.50 8.39 04-May-2007 8.75 7.62
21-Mar-2007 8.75 8.44 07-May-2007 9.25 7.66
22-Mar-2007 8.85 8.49 08-May-2007 9.00 7.70
23-Mar-2007 9.77 8.64 09-May-2007 8.70 7.72
26-Mar-2007 8.92 8.66 10-May-2007 8.23 7.73
27-Mar-2007 6.40 8.46 11-May-2007 7.73 7.73
28-Mar-2007 6.10 8.26 14-May-2007 8.50 7.75
29-Mar-2007 6.20 8.10 15-May-2007 9.00 7.78
30-Mar-2007 6.75 8.01 16-May-2007 9.00 7.81
02-Apr-2007 6.90 7.93 17-May-2007 8.95 7.83
03-Apr-2007 7.55 7.91 18-May-2007 8.83 7.85
04-Apr-2007 8.10 7.92 21-May-2007 9.50 7.88
05-Apr-2007 8.25 7.94 22-May-2007 9.50 7.92
09-Apr-2007 7.65 7.92 23-May-2007 9.10 7.94
10-Apr-2007 7.50 7.90 24-May-2007 9.25 7.97
11-Apr-2007 7.60 7.89 25-May-2007 9.10 7.99
12-Apr-2007 7.45 7.87 29-May-2007 9.25 8.01
13-Apr-2007 7.00 7.83 30-May-2007 9.20 8.03
16-Apr-2007 7.05 7.80 31-May-2007 9.14 8.05
17-Apr-2007 6.70 7.75 01-Jun-2007 8.75 8.06
18-Apr-2007 6.30 7.70 04-Jun-2007 8.25 8.07
19-Apr-2007 6.10 7.64 05-Jun-2007 8.10 8.07
20-Apr-2007 6.15 7.59 06-Jun-2007 7.45 8.06
23-Apr-2007 5.60 7.52 07-Jun-2007 7.00 8.04
24-Apr-2007 6.00 7.47 08-Jun-2007 6.87 8.02
25-Apr-2007 6.25 7.43 09-Jun-2007 6.87 8.02
26-Apr-2007 7.37 7.43 10-Jun-2007 6.87 8.02
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Table 7

Preferred Stock, Series B, PSLRA 90-Day Look-Back Loss Limitation Calculations

Date Closing 
Price ($)

Average closing 
price ($) Date Closing 

Price ($)
Average closing 

price ($)

           
13-Mar-2007 6.32 6.32 27-Apr-2007 8.06 7.35
14-Mar-2007 6.35 6.34 30-Apr-2007 8.40 7.38
15-Mar-2007 9.89 7.52 01-May-2007 8.70 7.42
16-Mar-2007 10.00 8.14 02-May-2007 8.70 7.45
19-Mar-2007 9.35 8.38 03-May-2007 8.65 7.48
20-Mar-2007 8.60 8.42 04-May-2007 8.61 7.51
21-Mar-2007 9.00 8.50 07-May-2007 9.45 7.56
22-Mar-2007 9.10 8.58 08-May-2007 8.88 7.60
23-Mar-2007 9.50 8.68 09-May-2007 8.70 7.62
26-Mar-2007 8.90 8.70 10-May-2007 8.53 7.64
27-Mar-2007 6.65 8.51 11-May-2007 8.05 7.65
28-Mar-2007 5.80 8.29 14-May-2007 8.45 7.67
29-Mar-2007 6.25 8.13 15-May-2007 8.78 7.70
30-Mar-2007 6.40 8.01 16-May-2007 9.00 7.72
02-Apr-2007 7.00 7.94 17-May-2007 9.20 7.76
03-Apr-2007 7.25 7.90 18-May-2007 8.88 7.78
04-Apr-2007 8.00 7.90 21-May-2007 9.50 7.81
05-Apr-2007 8.45 7.93 22-May-2007 8.75 7.83
09-Apr-2007 7.50 7.91 23-May-2007 9.25 7.86
10-Apr-2007 7.03 7.87 24-May-2007 9.25 7.89
11-Apr-2007 7.05 7.83 25-May-2007 9.10 7.91
12-Apr-2007 6.90 7.79 29-May-2007 9.30 7.94
13-Apr-2007 6.80 7.74 30-May-2007 9.00 7.96
16-Apr-2007 6.76 7.70 31-May-2007 9.65 7.99
17-Apr-2007 6.15 7.64 01-Jun-2007 8.85 8.00
18-Apr-2007 6.00 7.58 04-Jun-2007 8.60 8.01
19-Apr-2007 6.00 7.52 05-Jun-2007 7.60 8.00
20-Apr-2007 6.05 7.47 06-Jun-2007 7.50 8.00
23-Apr-2007 5.90 7.41 07-Jun-2007 6.90 7.98
24-Apr-2007 6.00 7.37 08-Jun-2007 6.25 7.95
25-Apr-2007 6.20 7.33 09-Jun-2007 6.25 7.95
26-Apr-2007 7.25 7.33 10-Jun-2007 6.25 7.95
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Table 8

Table 8 has been abbreviated for example purposes.  For a complete table, visit www.newcenturysettlement.com/
casedoc.html/Table_8.pdf.  If you do not have access to the Internet, please contact the Claims Administrator at 
1-866-308-7615 to have a copy mailed to you.

Maturity 
date

Exer. 
price

Max 
Close 
price

Min 
Close 
Price

Max
Volatility

Min
Volatility

Max 
Risk 
Free 
Rate

Min 
Risk 
Free 
Rate

Max 
Call 
Inflat. 

Min 
Call 
Inflat. 

Max 
Put 
Inflat. 

Min Put 
Inflation 

17-Mar-07 $2.50 $5.16 $3.21 1.98 1.88 0.05 0.05 $0.69 $0.51 $0.00 -$0.18
21-Apr-07 $2.50 $5.16 $3.21 1.98 1.88 0.05 0.05 $0.64 $0.49 -$0.05 -$0.20

19-May-07 $2.50 $5.16 $3.21 1.98 1.88 0.05 0.05 $0.62 $0.51 -$0.07 -$0.19
18-Aug-07 $2.50 $5.16 $3.21 1.98 1.88 0.05 0.05 $0.62 $0.54 -$0.08 -$0.15
19-Jan-08 $2.50 $5.16 $3.21 1.98 1.88 0.05 0.05 $0.63 $0.59 -$0.06 -$0.11
17-Jan-09 $2.50 $5.16 $3.21 1.98 1.88 0.05 0.05 $0.66 $0.64 -$0.04 -$0.05
17-Feb-07 $5.00 $19.75 $17.21 0.93 0.88 0.05 0.05 $11.09 $11.08 $0.00 -$0.01
17-Mar-07 $5.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $11.08 $0.03 -$0.01 -$1.40
21-Apr-07 $5.00 $15.85 $3.21 1.98 0.95 0.05 0.05 $9.41 $0.22 -$0.20 -$2.29

19-May-07 $5.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $10.86 $0.30 -$0.19 -$2.30
18-Aug-07 $5.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $10.46 $0.42 -$0.16 -$3.00
19-Jan-08 $5.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $9.87 $0.51 -$0.11 -$4.20
17-Jan-09 $5.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $8.94 $0.61 -$0.06 -$3.44
17-Feb-07 $7.50 $19.75 $17.21 0.93 0.88 0.05 0.05 $11.09 $9.59 $0.00 -$1.50
17-Mar-07 $7.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $10.75 $0.00 -$0.34 -$3.87
21-Apr-07 $7.50 $15.85 $3.21 1.98 0.95 0.05 0.05 $7.07 $0.10 -$0.36 -$4.69

19-May-07 $7.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $9.97 $0.18 -$0.31 -$4.56
18-Aug-07 $7.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $9.38 $0.33 -$0.23 -$4.90
19-Jan-08 $7.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $8.75 $0.46 -$0.16 -$5.63
17-Jan-09 $7.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $7.95 $0.59 -$0.08 -$4.50
17-Feb-07 $10.00 $19.75 $17.21 0.93 0.88 0.05 0.05 $9.00 $7.10 -$1.14 -$3.99
17-Mar-07 $10.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $9.10 $0.00 -$0.64 -$6.33
21-Apr-07 $10.00 $18.77 $3.21 1.98 0.93 0.05 0.05 $7.98 $0.05 -$0.48 -$6.82

19-May-07 $10.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $8.54 $0.11 -$0.41 -$6.51
18-Aug-07 $10.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $8.11 $0.27 -$0.29 -$6.40
19-Jan-08 $10.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $7.68 $0.42 -$0.20 -$6.70
17-Jan-09 $10.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $7.14 $0.57 -$0.09 -$5.31
17-Feb-07 $12.50 $19.75 $17.21 0.93 0.88 0.05 0.05 $6.50 $4.60 -$3.63 -$6.49
17-Mar-07 $12.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $6.80 $0.00 -$0.68 -$8.50
21-Apr-07 $12.50 $18.77 $3.21 1.98 0.93 0.05 0.05 $6.05 $0.02 -$0.55 -$8.45

19-May-07 $12.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $6.95 $0.08 -$0.48 -$8.00
18-Aug-07 $12.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $6.87 $0.15 -$0.34 -$7.54
19-Jan-08 $12.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $6.72 $0.39 -$0.23 -$7.51
17-Jan-09 $12.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $6.46 $0.55 -$0.10 -$5.95
17-Feb-07 $15.00 $19.75 $17.21 0.93 0.88 0.05 0.05 $4.00 $2.16 -$6.12 -$8.93
17-Mar-07 $15.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $4.70 $0.00 -$0.69 -$9.97
21-Apr-07 $15.00 $18.77 $3.21 1.98 0.93 0.05 0.05 $4.35 $0.01 -$0.60 -$9.54

19-May-07 $15.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $5.40 $0.05 -$0.53 -$9.05
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Maturity 
date

Exer. 
price

Max 
Close 
price

Min 
Close 
Price

Max
Volatility

Min
Volatility

Max 
Risk 
Free 
Rate

Min 
Risk 
Free 
Rate

Max 
Call 
Inflat. 

Min 
Call 
Inflat. 

Max 
Put 
Inflat. 

Min Put 
Inflation 

18-Aug-07 $15.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $5.76 $0.10 -$0.38 -$8.40
19-Jan-08 $15.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $5.89 $0.20 -$0.25 -$8.14
17-Jan-09 $15.00 $19.75 $3.21 1.98 0.88 0.05 0.05 $5.89 $0.45 -$0.12 -$6.47
17-Feb-07 $17.50 $19.75 $17.21 0.93 0.88 0.05 0.05 $1.70 $0.48 -$8.61 -$10.61
17-Mar-07 $17.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $2.95 $0.00 -$0.69 -$10.69
21-Apr-07 $17.50 $18.77 $3.21 1.98 0.93 0.05 0.05 $3.02 $0.01 -$0.63 -$10.21

19-May-07 $17.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $3.90 $0.04 -$0.56 -$9.76
18-Aug-07 $17.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $4.50 $0.10 -$0.41 -$9.03
19-Jan-08 $17.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $5.17 $0.20 -$0.28 -$8.63
17-Jan-09 $17.50 $19.75 $3.21 1.98 0.88 0.05 0.05 $5.40 $0.40 -$0.13 -$6.90
17-Feb-07 $20.00 $42.10 $17.21 0.93 0.21 0.05 0.05 $19.93 $0.04 -$5.28 -$17.39
17-Mar-07 $20.00 $30.84 $3.21 1.98 0.23 0.05 0.05 $10.64 $0.00 -$0.69 -$15.54
21-Apr-07 $20.00 $18.77 $3.21 1.98 0.93 0.05 0.05 $1.75 $0.00 -$0.65 -$10.60

19-May-07 $20.00 $30.60 $3.21 1.98 0.24 0.05 0.05 $9.32 $0.03 -$0.59 -$16.74
18-Aug-07 $20.00 $30.60 $3.21 1.98 0.24 0.05 0.05 $7.79 $0.05 -$0.44 -$18.25
19-Jan-08 $20.00 $51.22 $3.21 1.98 0.21 0.05 0.04 $19.94 $0.15 -$0.30 -$18.65
17-Jan-09 $20.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $9.25 $0.25 -$0.14 -$16.72
17-Feb-07 $22.50 $42.10 $17.21 0.93 0.21 0.05 0.05 $17.53 $0.00 -$7.68 -$19.88
17-Mar-07 $22.50 $30.84 $3.21 1.98 0.23 0.05 0.05 $8.16 $0.00 -$0.69 -$18.03
21-Apr-07 $22.50 $18.77 $3.21 1.98 0.93 0.05 0.05 $0.90 $0.00 -$0.66 -$10.82

19-May-07 $22.50 $39.69 $3.21 1.98 0.21 0.05 0.05 $14.13 $0.02 -$0.61 -$21.23
18-Aug-07 $22.50 $34.44 $3.21 1.98 0.21 0.05 0.05 $7.53 $0.10 -$0.47 -$21.41
17-Feb-07 $25.00 $42.10 $17.21 0.93 0.21 0.05 0.05 $15.10 $0.00 -$10.11 -$22.30
17-Mar-07 $25.00 $30.84 $3.21 1.98 0.23 0.05 0.05 $5.70 $0.00 -$0.69 -$20.49
21-Apr-07 $25.00 $18.77 $3.21 1.98 0.93 0.05 0.05 $0.40 $0.00 -$0.67 -$10.94

19-May-07 $25.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $13.69 $0.02 -$0.63 -$23.07
18-Aug-07 $25.00 $34.44 $3.21 1.98 0.21 0.05 0.05 $5.44 $0.10 -$0.49 -$23.05
19-Jan-08 $25.00 $51.22 $3.21 1.98 0.21 0.05 0.04 $16.72 $0.15 -$0.33 -$21.93
17-Feb-07 $30.00 $47.82 $17.21 0.93 0.21 0.05 0.05 $14.26 $0.00 -$10.95 -$25.03
17-Mar-07 $30.00 $30.84 $3.21 1.98 0.23 0.05 0.05 $1.64 $0.00 -$0.69 -$24.29
21-Apr-07 $30.00 $18.77 $3.21 1.98 0.93 0.05 0.05 $0.25 $0.00 -$0.68 -$11.05

19-May-07 $30.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $9.35 $0.01 -$0.65 -$24.86
18-Aug-07 $30.00 $34.44 $3.21 1.98 0.21 0.05 0.05 $2.38 $0.09 -$0.52 -$24.73
19-Jan-08 $30.00 $53.00 $3.21 1.98 0.19 0.05 0.03 $13.64 $0.15 -$0.36 -$23.81
17-Jan-09 $30.00 $47.82 $3.21 1.98 0.21 0.05 0.05 $8.45 $0.03 -$0.17 -$21.29
17-Feb-07 $35.00 $47.82 $17.21 0.93 0.21 0.05 0.05 $10.36 $0.00 -$11.09 -$25.21
17-Mar-07 $35.00 $30.84 $3.21 1.98 0.23 0.05 0.05 $0.12 $0.00 -$0.69 -$25.18
19-May-07 $35.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $5.83 $0.01 -$0.66 -$25.19
18-Aug-07 $35.00 $34.44 $3.21 1.98 0.21 0.05 0.05 $0.88 $0.04 -$0.55 -$25.13
19-Jan-08 $35.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $4.61 $0.03 -$0.38 -$24.72
17-Feb-07 $40.00 $47.82 $17.21 0.93 0.21 0.05 0.05 $7.36 $0.00 -$11.09 -$25.21
17-Mar-07 $40.00 $30.84 $3.21 1.98 0.23 0.05 0.05 $0.05 $0.00 -$0.69 -$25.21
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Maturity 
date

Exer. 
price

Max 
Close 
price

Min 
Close 
Price

Max
Volatility

Min
Volatility

Max 
Risk 
Free 
Rate

Min 
Risk 
Free 
Rate

Max 
Call 
Inflat. 

Min 
Call 
Inflat. 

Max 
Put 
Inflat. 

Min Put 
Inflation 

19-May-07 $40.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $3.43 $0.00 -$0.67 -$25.21
18-Aug-07 $40.00 $34.44 $3.21 1.98 0.21 0.05 0.05 $0.50 $0.00 -$0.57 -$25.20
19-Jan-08 $40.00 $53.00 $3.21 1.98 0.19 0.05 0.03 $8.65 $0.00 -$0.40 -$25.06
17-Jan-09 $40.00 $47.82 $3.21 1.98 0.21 0.05 0.05 $5.52 $0.00 -$0.19 -$23.29
17-Feb-07 $45.00 $47.82 $17.21 0.93 0.21 0.05 0.05 $5.11 $0.00 -$11.09 -$25.21
17-Mar-07 $45.00 $30.84 $3.21 1.98 0.23 0.05 0.05 $0.02 $0.00 -$0.69 -$25.21
19-May-07 $45.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $1.90 $0.00 -$0.68 -$25.21
18-Aug-07 $45.00 $34.44 $3.21 1.98 0.21 0.05 0.05 $0.30 $0.00 -$0.58 -$25.21
19-Jan-08 $45.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $2.10 $0.00 -$0.42 -$25.17
17-Feb-07 $50.00 $47.82 $17.21 0.93 0.21 0.05 0.05 $3.47 $0.00 -$11.09 -$25.21

19-May-07 $50.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $0.98 $0.00 -$0.68 -$25.21
18-Aug-07 $50.00 $34.44 $3.21 1.98 0.21 0.05 0.05 $0.25 $0.00 -$0.60 -$25.21
19-Jan-08 $50.00 $53.00 $3.21 1.98 0.19 0.05 0.03 $5.32 $0.00 -$0.43 -$25.20
17-Jan-09 $50.00 $47.82 $3.21 1.98 0.21 0.05 0.05 $3.68 $0.00 -$0.21 -$24.18
17-Feb-07 $55.00 $47.82 $17.21 0.93 0.21 0.05 0.05 $2.31 $0.00 -$11.09 -$25.21

19-May-07 $55.00 $42.10 $3.21 1.98 0.21 0.05 0.05 $0.40 $0.00 -$0.68 -$25.21
19-Jan-08 $55.00 $51.22 $3.21 1.98 0.21 0.05 0.05 $4.15 $0.00 -$0.45 -$25.21
17-Feb-07 $60.00 $47.82 $17.21 0.93 0.21 0.05 0.05 $1.35 $0.00 -$11.09 -$25.21
19-Jan-08 $60.00 $53.00 $3.21 1.98 0.19 0.05 0.03 $3.24 $0.00 -$0.46 -$25.21
17-Jan-09 $60.00 $47.82 $3.21 1.98 0.21 0.05 0.05 $2.50 $0.00 -$0.23 -$24.71
19-Jan-08 $70.00 $53.00 $3.21 1.98 0.19 0.05 0.03 $1.90 $0.00 -$0.48 -$25.21
17-Jan-09 $70.00 $47.82 $3.21 1.98 0.21 0.05 0.05 $1.73 $0.00 -$0.24 -$24.96
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