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File Edit View People Help

i

[ Fles

Text " Tak ” Video I'PiActureé

Do you know this person? Report IM Spam

dmiller@yjenergy.com (10:26:25 AM): hello
sokobi8 (10:26:35 AM); hello
sokobi8 (10:28:53 AM): h 1200 puts crossing 1050 20@25

Expressions

f AIM Contact l

11/06/2006 -

10:26:24 dmiller: hello

10:26:35 AIM Contact: hello

10:28:54 AIM Contact: h 1200 puts crossing 1050 20@25

Figure 3B
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p
88 Message Console - YJ Energy QW
ldmilier | X

11/06/2006 A
#** dmiller is avallable (YellowdJacket) ***
11:01:46 jrogers: hello
11:01:50 dmiller: hello
11:02:05 jrogers: check out h/j 18 psprd 12@16
[ Send l
Send To: ||

' N\
88 Message Console - YJ Energy E]
AIM Contact | gcamp [jrogers) . X

11/06/2006 i
*** frogers has logged off *™**
*** irogers Is available (YellowJacket) ***
11:01:47 jrogers: hello
11:01:48 dmiller: hello
11:02:06 jrogers: check out h/j 18 psprd 12@16
V]
l | Send |

FIG. 4B
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[&& Quote Console - YJ Energy

10:26:35 AIM Contact: heflo
10:26:54 AIM Contact: h 1200 puts crossing 1050 20@25

RN MATCH (m) DELFTE _

T Updale 1 Product | Bid Conlac! Bid [ Offer  10ffer
id {10:26AM h07 12,00 puls vs 10.50 [AlM Contapt 0.2000‘0.2500 lAlM

| h15calls 12 e[t | [wam  [+] | SAE |

FIG. 5
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g
8% Message Console - YJ Energy [_:_]\
| cmiller X
11/06/2006 il

12:03:35 dmiller; any interest in h 25 calls looking

12:04:00 jrogers: 7@ (added to: h07 25.00 calls live)

12:04:39 dmiller: offer 8 (added to: h07 25.00 calls live)

12:05:07 jrogers: 7.5 bid (added to: h07 25,00 calls live)

12:05:59 dmiller: how about | 30 ¢ 9@11

12:06:25 jrogers: bid 9.25 (7: |07 30,00 calls live h07 25.00 calls live)
12:06:59 jrogers: 9.25@10.5 (7. j07 30.00 calls live h07 25.00 calls live) | |

v
] Send |
Send To: |v]
FIG. 11A
56 Message Console - YJ Energy | DEX)
AIM Contact | gcamp [jrogers) X
11/06/2006 -

*** jrogers is available (YellowJacket) **
12:03:34 dmiller: any interest in h 25 calls looking
12:04:02 Jrogers: 7@ (7 h07 25.00 calls live)
12:04:38 dmiller: offer 8 (7: h07 25.00 calls live)
-12:05:08 jrogers: 7.5 bid (?: h07 25.00 calls live)
12:05:58 dmiller: how about j 30 ¢ 9@11
12:06:26 jrogers: bid 9.25 (7: j07 30.00 calls live h07 25.00 calls live)

12:07:00 jrogers: 9.25@10.5 (?: j07 30.00 calls live h07 25.00 calls live) |

v

[ Send }

o~ e
mo —

FIG. 11B
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. Microsoft Excel - sample_model.xis [Read-Only]. DEX)
@ File Edit View Insert Format Tools Data Window Help -8 X
zD SHSICRIVBIDEA- Q= -4lIlBO [ B
02 ED RO K|S O @ B @ [®Reply with Changes... End Review...|-
|~ fx| =yjenergyl$J3

s B C D E F G H =
9 istart mon X7 27 F8 G8 H8 0

10 {end month| X7 aj F8 G8 HE 0

11 |strike . | 1.00 1.00 1.00 1.00 1.00 000 —
12 [C/P/S ¢ ¢ C c ¢ 0

13 |cross'

14 vol add'

15 |quant’ s
16 |paid’

17_|spline vol

18 {Under 8.91 968 |- 1048 | 1098 .| 1099

19 [Val 478 424 4186 1.7 42.9

20 | Skew 0.71 122 | -1.28 -1.79 -1.76 —
21 | Price 75516 | 82564 | 898.24 | 94153 | 93845

22 [Deltafix | 0955 | 0.951 0947 | 0943 | 0940

23 |Delta 0.955 0.951 0.947 0.943 0.940

24 [Gamma 0.000 | 0000 | 0000 | 0000 | 0.000

25 [Vegag¢(mo) 0000 | 0000 | 0000 | 0000 | 0.000

26| 100x$$ | 0000 | 0000 | 0000 | 0.000 | 0000

27 |Thela ¢ 0.10 0.11 0.12 0.12 012 . (v
v w\ yjenergy ) pricer2 { main { skew [ dates / <y >
{Draw~ Iy | Autoshapes~ N N [ O EJ & &% |-l A=
Ready | I
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8% Message Console - YJ Energy =]
| meorpi
09/12/2007 A

12:29:22 meorp1: k 6.76 call B
12:57:43 meorp1: natgas k 6.76 calls live 115.55@ :
*** Theoretical Dev: natgas k 6.76 calls live 115.55@

<]

] Send |

FIG. 20
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