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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION

450 5TH ST., N.W.
Washington, D.C. 20549

FROM: JOSEPH J. CELLA III, CHIEF
OFFICE OF MARKET SURVEILLANCE

DIVISION OF ENFORCEMENT

Telephone Number: (202) 942-4559
Fax Number: (202) 942-9618

PLEASE DELIVER THE FOLLOWING PAGES TO:

Name: Doug Greenburg

Firm: Commission on Terrorist Attacks

Telephone:

Fax Number: (202) 296-5545

Date: May 10,2004

Re: AMR/UAL Options Data

Total Number of Pages, Including Cover Sheet: [4]

CONFIDENTIALITY NOTICE

This transmission is intended only for the use of the individual or entity to
which it is addressed and may contain information that is privileged and
confidential. If you have received this transmission in error, please do not
disclose, distribute or copy it by any means, and please notify us
immediately by telephone and return the original documents to us at the
above address via the United States Postal Service.
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Historical Contract Volume Query
home / market / flattens contract xoJufflS / search results

Options contract volume on UALfor activity date 09/06/200.1,.
ji

please note: All values stated in ihls report represent contract sides (1 side long, 1 side short). Therefore to get a
number thai reflects the total number of contracts (both long and short combined as 1 contract), you must divide the
total exchange volume shown by 2.

For example: ISE reports UOO contract sides, the actual number of contracts would be 700. (UOO divided by 2 is
700).

Transaction Type

Puts Cust MM Firm

0 20 20 0

3,150_ 1,535 1,160 525

0 7 7 0

3,150 1,562 1,187 525

964/o 48% 36% 16%

P/C Ratio

25.4 Puts to 1 Call

Options

Symbol

* LUA

UAL

P VUA

Totals

Percent*

Exchange Volume

AM EX

0

500

0

500

15%

CBOE

40

560

14

614

19%

ISE

0

0

0

0

0%

PCX

0

1,500

0

1,500

46%

PHLX

0

660

0

660

20%

Call/Put

Volume

Calls

40

70 :
•V*

14

124 •
& 2-

4%

•Percentages may not equal 100% due to rounding

Member Login,! Privacy Policy | User Agreement | Contact Us
© 2000 The Options Clearing Corporation. All Rights Reserved

.. ./volbysymbol.p1.?search=uaI&type=U&period-daily&date=09%2F06%2F2001 &format=htinl&.filteractypel 2/03/2001
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! J"he Options Clearing Corporation

Historical Contract Volume Querv
horns / market / options contract volume / search results

Options contract volume on AMR for activity date 09/10/2001,

Please note: AH values stated in this report represent contract sides (1 side long, 1 side short). Therefore lo gel a
number that reflects the total number of contracts (both long and short combined as 1 contract), you must divide the
total exchange volume shown by 2.

For example: ISE reports 1400 contract sides, the actual number of contracts would be 700. (1400 divided by 2 is
700).

Options
Symbol

AMR

? VMR

Totals

AMEX

2,642

40

2,682

Excha

CBOE

256

0

256

ISE PCX PHLX

872 224 1,270

0 0 0

872 224 . 1,270

Percent* 51% 5% 16% 4% 24%

•Percentages may not equal 100% due to rounding

Call/Put
Volume

Transaction Type

Calls

748

0

748
-37

14%

Puts Cust MM Firm

4.516 2,385 2,879 0

40 20 20 0

4,556 2,405 2,899 0
I,*?* .

86% 45% 55% 0%

P/C Ratio
6.09 Puts to 1 Call

Member I oyin [ Privacy Policy | Lifter Agreement: | Contact Us
© 2000 The Options Clearing Corporation. All Rights Reserved


