CPW713

BUSI NESS DATE: 10/ 28/ 2002

CYCLE: RTH

FIRM 000 ABC SECURI TIES,

EFFECTI VE DATE PRODUCT

10/ 30/ 2002

CHI CAGO MERCANTI LE EXCHANGE
CORPCRATE EVENT FI NAL FORECAST REPORT
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POSI TI ON ACCOUNT: 000

CONTRACT PERI CD

ORIG@ N CusT
BEG N
BANK OF AMERI CA CORP FUTURES 200212
HOVE DEPCT, I NC. FUTURES 200212
MERCK & CO., INC. FUTURES 200212

END

200303

200303

200303

CORPCRATE EVENT DESCRI PTI ON
BANK CF AMERI CA | NTEGRAL SPLIT
HOVE DEPOT NON- I NTEGRAL SPLIT

MERCK & CO EXTRACRDI NARY DI VI DEND

PAGE: 1
RUN DATE: 10/ 30/ 2002
RUN TI ME: 09:56: 21



