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UNITED STATES

SECURITIES AND EXCHANGE COMMISSION
450 5TH ST., N.W.
_V_\_!a_s.hington, D.C. 20549

u
!

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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a_‘lhc Options Cloaring Corporation

Historical Contract Volume Query )

home / market / gpllens contract yojume / search results

Options contract volume on UA.L for activity date 09/06/2001,

a

Pleass note: All valiues stated in thls report represent contract sides (1 side long, 1 side short). Therafors lo get a {
number that reflacts the total number of confracts (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 Exchange Volume Call/Put Transaction Type
Symbol Volume
AMEX CBOE ISE PCX PHLX Calls Puts Cust MM Firm
(=@l LA 0 40 0 0 0 40 0 20 20 0
UAL 500 560 0 1,500 660 70 3,450 1,535 1,160 825
. p—————
LERE VUA 0 14 0 0 0 14 0 7 7 0
Totals 500 614 0 1,500 660 124 3,450 1,562 1,187 525
e {575
Percent® 15% 19% 0% 46% 20% 4% 96% 48% 36% 16%

P/C Ratio
25.4 Puts to 1 Call

*Percentages may not equal 100% due to rounding
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. 86 O Sorles
o Chlyar Firm Dete 8§ C Serles Qly Porcantage Premlum  Time CostiRevamm Oplimal Profit OploneiDels  Exch code
_mn_ 418 C 08/30/0 8 O VUA DIMEO: 40.00 C 190 600.00 31 00:00:00 $46,50000  $11,280.00  $35,250.00 BUZS289 PHLX
ﬁ Series Votal 150 500.00 $35,250.00
MoF 08230 B O UAL 098/22/0° 4000 P 50 1176 7 14:26:00 §26,000.60 $700,490.10  §73,486.10 SS0PKB 1680  CBOE
08/z2M0 B O UAL 00/22/0° 40.00 P a5 5.00 7 10:10:00 $77,600.00  $54,240.05  $3£,748.05 SSOPKA 1530  CBOE
Series Total 76 1765 $110,244.15
5518 08/2)/0° 9 O UAL 101200° 35.00 C 200 29,63 3.2 14:30:00 $24,000.00  $75,00000  $900000 0473 CHB CBOE
Seres Toldl 200 29.63 "~ $8,000.00
632C 08/290 § O UAL 02M1610; 40.00 C 50 4,999.95 095  00:00:00  $4,750.00 $3,76000  31,00000 FNOI028832  PHLX
Series Total 60 48929.95 $1,000.00
642¢C 000 B O UAL 102000 30.00 P 200 20.87 09  12:24:00 $16,00000 $223,98440 $206,08440 3102489 ©C8  CBOE
eo080 B O UAL 10/20/0 3008 P 100 14.28 09  00:00:00 39,000.00 911499220 $102,892.20 ANEX
00080 B O UAL 10{0/00 30.00 P 250 3574 09  ©:00:00 $22,50000 $279.880.50 $257,480.50 PSE
m 006N B 'O UAL 10/20/0° 30.90 P 100 14.28 0.9  00:00:00 $9,000.00 $111,992.20 $1032,802.20 164 PHLX
n * 9melr B O UAL 1020000 30.00 P 500 7143 095  (3:59:00 341,600.00 $539,961.00 $512,489.00 341246 CE  CBOE
= e B O VAL 10200 30.00 P 150 2143 0985  00:00:00 $14250.00 $167,908.30 $153,738.30 AMEX
mm 0MOSF B O UAL 1072000  30.00 P 500 714D 055  00:00:00 $47,500.00 $539,861,00 $513,461.00 B PSE ...W
3 036’ B O UAL 10200 30.00 P 00 2057 D95 000000 §$16,000.00 $223,98440 $204,084.40 ° 154 . PHLX
Seres Tolal 2000 205.71 $2,053,094.00
611F 0820 S O UAL 10/20/0° 13500C 260 .4 12  14:32.00 $30,000.00  $18,760.00  $11,250.00 6050 ZXVCO CBOE
Series Total 250 37.04 T $17,260.00
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Cagc 1 v,

e L orporation

gigtoricai Contract Vg!gme Query

" home / market / options contract volume / search resulls

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

Plaase note: All valuas stated in this report represent contract sides (1 side long, 1 side short). Therefore lo gel a ’A(
number that reflects the total number of contracts (both long and short combinad as 1 contract), you must divide the
total exchange volume shown by 2.

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

700).
Options Exchange Velume Call/Put Transaction Type
Symbol Volume

AMEX CBOE ISE PCX PHLX Calls Puts Cust MM Firm
AMR 2,642 256 872 224 1,270 748 4516 2,385 2,879 0

LERY VMR 40 o 0 o0 0 0 a0 20 20 0
Totals 2,682 256 872 224 . 1,270 748 4556 2,405 2,899 0
375 7,279, -

Percent* 51% 5% 16% 4% 24% 14% 86% 45% 55% 0%

P/C Ratio

*Percentages may not equal 100% due to rounding 6.09 Puts to 1 Call
. uis fo a
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