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Equity, index and treasury/interest rate option expiration date Last trading day for A.M. settled index options

Exchange Holiday (additional holidays may be

Last trading day for expiring equity, treasury/interest rate, and
announced)

P.M. settled index options

EXPIRATION MONTH CODES

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV
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STRIKE PRICE CODES
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65 70 75 80 85 90 95 100 7% 12% 17% 22% 27% 32%

200 372 422 472 522 572 62

KEY A B C D E F G H
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Strike (105 110 115
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