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7/27/2007 ECN-78613 SERIES

EQCD 0.501 [12.73]
SQCD 0.625 [15.88]
HQCD 0.751 [19.08]
EQDP 0.525 [13.34]
HQDP 0.800 [20.32]
EQSD 0.760 [19.30]
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TABLE 2

EQCD SQCD HQCD EQDP HQDP EQSD

N/A N/A N/A N/A N/A -020 1.275 [32.39] 1.178 [29.92] 1.213 [30.80] 0.835 [21.21]
N/A N/A N/A N/A N/A -040 2.063 [52.39] 1.965 [49.92] 2.000 [50.80] 0.835 [21.21]
-020 -025 -030 -014 N/A N/A 1.175 [29.85] 1.078 [27.38] 1.213 [30.80] 0.835 [21.21]
-040 -050 -060 -028 N/A N/A 1.963 [49.85] 1.866 [47.40] 2.000 [50.80] 0.835 [21.21]
-060 -075 -090 -042 N/A N/A 2.750 [69.85] 2.653 [67.39] 2.788 [70.80] 0.835 [21.21]
-080 -100 -120 -056 N/A N/A 3.538 [89.85] 3.441 [87.39] 3.575 [90.80] 0.835 [21.21]
N/A N/A N/A N/A -020 N/A 1.325 [33.66] 1.128 [28.65] 1.515 [38.48] 1.065 [27.05]
N/A N/A N/A N/A -040 N/A 2.250 [57.15] 2.053 [52.13] 2.303 [58.50] 1.065 [27.05]
N/A N/A N/A N/A -060 N/A 3.175 [80.65] 2.978 [75.64] 3.090 [78.49] 1.065 [27.05]
N/A N/A N/A N/A -080 N/A 4.100 [104.14] 3.903 [99.12] 3.878 [98.50] 1.065 [27.05]
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TABLE 1
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POSITIONS

EQCD SQCD HQCD EQDP HQDP EQSD

N/A N/A N/A N/A N/A -020 1.439 [36.55] 1.669 [42.39] 1.449 [36.80] 1.649 [41.88]
N/A N/A N/A N/A N/A -040 2.227 [56.55] 2.456 [62.39] 2.237 [56.81] 2.436 [61.87]
-020 -025 -030 -014 N/A N/A 1.339 [34.00] 1.579 [40.10] 1.449 [36.80] 1.649 [41.88]
-040 -050 -060 -028 N/A N/A 2.126 [54.00] 2.366 [60.10] 2.237 [56.81] 2.436 [61.87]
-060 -075 -090 -042 N/A N/A 2.913 [74.00] 3.154 [80.10] 3.024 [76.80] 3.224 [81.89]
-080 -100 -120 -056 N/A N/A 3.701 [94.00] 3.941 [100.10] 3.812 [96.81] 4.011 [101.88]
N/A N/A N/A N/A -020 N/A 1.489 [37.82] 1.719 [43.66] 1.751 [44.48] 1.951 [49.56]
N/A N/A N/A N/A -040 N/A 2.414 [61.32] 2.644 [67.16] 2.539 [64.49] 2.739 [69.57]
N/A N/A N/A N/A -060 N/A 3.339 [84.81] 3.569 [90.65] 3.326 [84.48] 3.526 [89.56]
N/A N/A N/A N/A -080 N/A 4.264 [108.31] 4.494 [114.15] 4.114 [104.50] 4.314 [109.58]
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