Expiration Replacements

Exchange/Memo ID:
ONN / OCC ID:

Memo Description

December 19, 2011
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The following new strike prices will be available for trading effective on the above-listed date. The symbols for each new

option series are as follows.

null
NEW SERIES

OPTION

AGILENT TECHNOLOGIES, INC.

SERIES CODE

A 2012-08-18 23.000 C/P
A 2012-08-18 26.000 C/P
A 2012-08-18 29.000 C/P
A 2012-08-18 32.000 C/P
A 2012-08-18 35.000 C/P
A 2012-08-18 38.000 C/P
A 2012-08-18 45.000 C/P

UND SYMBOL CYCLE EXCHID
ABEIP.QWXZ

A

A 2012-08-18 24.000 C/P
A 2012-08-18 27.000 C/P
A 2012-08-18 30.000 C/P
A 2012-08-18 33.000 C/P
A 2012-08-18 36.000 C/P
A 2012-08-18 39.000 C/P

FEB

A 2012-08-18 25.000 C/P
A 2012-08-18 28.000 C/P
A 2012-08-18 31.000 C/P
A 2012-08-18 34.000 C/P
A 2012-08-18 37.000 C/P
A 2012-08-18 40.000 C/P

BIN/POST/LOCATION

ALCOA, INC

SERIES CODE

AA 2012-02-18 1.000 C/P
AA 2012-02-18 4.000 C/P
AA 2012-02-18 7.000 C/P
AA 2012-02-18 10.000 C/P
AA 2012-02-18 13.000 C/P
AA 2012-02-18 16.000 C/P

AA

AA 2012-02-18 2.000 C/P
AA 2012-02-18 5.000 C/P
AA 2012-02-18 8.000 C/P
AA 2012-02-18 11.000 C/P
AA 2012-02-18 14.000 C/P
AA 2012-02-18 17.000 C/P

JAN

AB.E..P.QWX,Z

AA 2012-02-18 3.000 C/P
AA 2012-02-18 6.000 C/P
AA 2012-02-18 9.000 C/P
AA 2012-02-18 12.000 C/P
AA 2012-02-18 15.000 C/P

ADVANCED AUTO PARTS, INC.

SERIES CODE

AAP 2012-02-18 40.000 C/P
AAP 2012-02-18 55.000 C/P
AAP 2012-02-18 70.000 C/P
AAP 2012-02-18 85.000 C/P

AAP

AAP 2012-02-18 45.000 C/P
AAP 2012-02-18 60.000 C/P
AAP 2012-02-18 75.000 C/P
AAP 2012-02-18 90.000 C/P

MAR

AB.EIP.X,Z

AAP 2012-02-18 50.000 C/P
AAP 2012-02-18 65.000 C/P
AAP 2012-02-18 80.000 C/P

Apple Inc

SERIES CODE

AAPL 2012-10-20 280.000 C/P
AAPL 2012-10-20 295.000 C/P
AAPL 2012-10-20 310.000 C/P
AAPL 2012-10-20 325.000 C/P
AAPL 2012-10-20 340.000 C/P
AAPL 2012-10-20 355.000 C/P
AAPL 2012-10-20 370.000 C/P

AAPL

AAPL 2012-10-20 285.000 C/P
AAPL 2012-10-20 300.000 C/P
AAPL 2012-10-20 315.000 C/P
AAPL 2012-10-20 330.000 C/P
AAPL 2012-10-20 345.000 C/P
AAPL 2012-10-20 360.000 C/P
AAPL 2012-10-20 375.000 C/P

JAN

ABEILP.QWXZ

AAPL 2012-10-20 290.000 C/P
AAPL 2012-10-20 305.000 C/P
AAPL 2012-10-20 320.000 C/P
AAPL 2012-10-20 335.000 C/P
AAPL 2012-10-20 350.000 C/P
AAPL 2012-10-20 365.000 C/P
AAPL 2012-10-20 380.000 C/P
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SERIES CODE

AAPL 2012-10-20 385.000 C/P
AAPL 2012-10-20 400.000 C/P
AAPL 2012-10-20 415.000 C/P
AAPL 2012-10-20 430.000 C/P
AAPL 2012-10-20 445.000 C/P
AAPL 2012-10-20 460.000 C/P
AAPL 2012-10-20 475.000 C/P

AAPL 2012-10-20 390.000 C/P
AAPL 2012-10-20 405.000 C/P
AAPL 2012-10-20 420.000 C/P
AAPL 2012-10-20 435.000 C/P
AAPL 2012-10-20 450.000 C/P
AAPL 2012-10-20 465.000 C/P
AAPL 2012-10-20 480.000 C/P

AAPL 2012-10-20 395.000 C/P
AAPL 2012-10-20 410.000 C/P
AAPL 2012-10-20 425.000 C/P
AAPL 2012-10-20 440.000 C/P
AAPL 2012-10-20 455.000 C/P
AAPL 2012-10-20 470.000 C/P

Advantage Oil & Gas Ltd.

SERIES CODE

AAV 2012-08-18 1.000 C/P
AAV 2012-08-18 4.000 C/P
AAV 2012-08-18 7.000 C/P

AAV

AAV 2012-08-18 2.000 C/P
AAV 2012-08-18 5.000 C/P
AAV 2012-08-18 8.000 C/P

FEB AB,E,l,P,X,Z

AAV 2012-08-18 3.000 C/P
AAV 2012-08-18 6.000 C/P

ABAXIS, INC.

SERIES CODE

ABAX 2012-08-18 15.000 C/P
ABAX 2012-08-18 22.500 C/P
ABAX 2012-08-18 35.000 C/P

ABAX

ABAX 2012-08-18 17.500 C/P
ABAX 2012-08-18 25.000 C/P
ABAX 2012-08-18 40.000 C/P

FEB B,E,P.X,Z

ABAX 2012-08-18 20.000 C/P
ABAX 2012-08-18 30.000 C/P

ABB LTD-SPON ADR

SERIES CODE

ABB 2012-02-18 10.000 C/P
ABB 2012-02-18 13.000 C/P
ABB 2012-02-18 16.000 C/P
ABB 2012-02-18 19.000 C/P
ABB 2012-02-18 22.000 C/P
ABB 2012-02-18 25.000 C/P

ABB

ABB 2012-02-18 11.000 C/P
ABB 2012-02-18 14.000 C/P
ABB 2012-02-18 17.000 C/P
ABB 2012-02-18 20.000 C/P
ABB 2012-02-18 23.000 C/P
ABB 2012-02-18 26.000 C/P

MAR AB,E P X

ABB 2012-02-18 12.000 C/P
ABB 2012-02-18 15.000 C/P
ABB 2012-02-18 18.000 C/P
ABB 2012-02-18 21.000 C/P
ABB 2012-02-18 24.000 C/P

AMERISOURCEBERGEN, CORP.

SERIES CODE

ABC 2012-08-18 28.000 C/P
ABC 2012-08-18 31.000 C/P
ABC 2012-08-18 34.000 C/P
ABC 2012-08-18 37.000 C/P
ABC 2012-08-18 40.000 C/P
ABC 2012-08-18 43.000 C/P

ABC

ABC 2012-08-18 29.000 C/P
ABC 2012-08-18 32.000 C/P
ABC 2012-08-18 35.000 C/P
ABC 2012-08-18 38.000 C/P
ABC 2012-08-18 41.000 C/P
ABC 2012-08-18 44.000 C/P

FEB ABE,I,P,Q,X,Z

ABC 2012-08-18 30.000 C/P
ABC 2012-08-18 33.000 C/P
ABC 2012-08-18 36.000 C/P
ABC 2012-08-18 39.000 C/P
ABC 2012-08-18 42.000 C/P

ARKANSAS BEST CORPORATION

SERIES CODE

ABFS 2012-02-18 12.500 C/P
ABFS 2012-02-18 20.000 C/P

ABFS

ABFS 2012-02-18 15.000 C/P
ABFS 2012-02-18 22.500 C/P

MAR A,B,E,I,P,X,Z

ABFS 2012-02-18 17.500 C/P

ABBOTT LABORATORIES

SERIES CODE

ABT 2012-08-18 45.000 C/P

ABT

ABT 2012-08-18 46.000 C/P

FEB AB,EI,P,QW,X,Z

ABT 2012-08-18 47.000 C/P
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SERIES CODE

ABT 2012-08-18 48.000 C/P
ABT 2012-08-18 52.500 C/P
ABT 2012-08-18 60.000 C/P
ABT 2012-08-18 67.500 C/P

ABT 2012-08-18 49.000 C/P
ABT 2012-08-18 55.000 C/P
ABT 2012-08-18 62.500 C/P
ABT 2012-08-18 70.000 C/P

ABT 2012-08-18 50.000 C/P
ABT 2012-08-18 57.500 C/P
ABT 2012-08-18 65.000 C/P
ABT 2012-08-18 72.500 C/P

COMPANHIA DE BEBIDAS-ADR

SERIES CODE

ABV 2012-02-18 27.000 C/P
ABV 2012-02-18 30.000 C/P
ABV 2012-02-18 33.000 C/P
ABV 2012-02-18 36.000 C/P
ABV 2012-02-18 39.000 C/P
ABV 2012-02-18 42.000 C/P

ABV

ABV 2012-02-18 28.000 C/P
ABV 2012-02-18 31.000 C/P
ABV 2012-02-18 34.000 C/P
ABV 2012-02-18 37.000 C/P
ABV 2012-02-18 40.000 C/P
ABV 2012-02-18 43.000 C/P

AB.EI.P.QX

ABV 2012-02-18 29.000 C/P
ABV 2012-02-18 32.000 C/P
ABV 2012-02-18 35.000 C/P
ABV 2012-02-18 38.000 C/P
ABV 2012-02-18 41.000 C/P

BARRICK GOLD CORP

SERIES CODE

ABX 2012-02-18 35.000 C/P
ABX 2012-02-18 40.000 C/P
ABX 2012-02-18 43.000 C/P
ABX 2012-02-18 46.000 C/P
ABX 2012-02-18 49.000 C/P
ABX 2012-02-18 55.000 C/P

ABX

ABX 2012-02-18 38.000 C/P
ABX 2012-02-18 41.000 C/P
ABX 2012-02-18 44.000 C/P
ABX 2012-02-18 47.000 C/P
ABX 2012-02-18 50.000 C/P
ABX 2012-02-18 57.500 C/P

ABEILP.QWXZ

ABX 2012-02-18 39.000 C/P
ABX 2012-02-18 42.000 C/P
ABX 2012-02-18 45.000 C/P
ABX 2012-02-18 48.000 C/P
ABX 2012-02-18 52.500 C/P

American Capital Ltd.

SERIES CODE

ACAS 2012-08-18 1.000 C/P
ACAS 2012-08-18 4.000 C/P
ACAS 2012-08-18 7.000 C/P
ACAS 2012-08-18 10.000 C/P
ACAS 2012-08-18 13.000 C/P

ACAS

ACAS 2012-08-18 2.000 C/P
ACAS 2012-08-18 5.000 C/P
ACAS 2012-08-18 8.000 C/P
ACAS 2012-08-18 11.000 C/P

ABEILP.QWXZ

ACAS 2012-08-18 3.000 C/P
ACAS 2012-08-18 6.000 C/P
ACAS 2012-08-18 9.000 C/P
ACAS 2012-08-18 12.000 C/P

ACE LIMITED

SERIES CODE

ACE 2012-08-18 55.000 C/P
ACE 2012-08-18 62.500 C/P
ACE 2012-08-18 70.000 C/P
ACE 2012-08-18 80.000 C/P

ACE

ACE 2012-08-18 57.500 C/P
ACE 2012-08-18 65.000 C/P
ACE 2012-08-18 72.500 C/P

AB,EI,P,X,Z

ACE 2012-08-18 60.000 C/P
ACE 2012-08-18 67.500 C/P
ACE 2012-08-18 75.000 C/P

Aluminum Corp. of China Ltd.

SERIES CODE

ACH 2012-08-18 3.000 C/P
ACH 2012-08-18 6.000 C/P
ACH 2012-08-18 9.000 C/P
ACH 2012-08-18 12.000 C/P
ACH 2012-08-18 15.000 C/P
ACH 2012-08-18 18.000 C/P

ACH

ACH 2012-08-18 4.000 C/P
ACH 2012-08-18 7.000 C/P
ACH 2012-08-18 10.000 C/P
ACH 2012-08-18 13.000 C/P
ACH 2012-08-18 16.000 C/P
ACH 2012-08-18 19.000 C/P

AB.EIP.X,Z

ACH 2012-08-18 5.000 C/P
ACH 2012-08-18 8.000 C/P
ACH 2012-08-18 11.000 C/P
ACH 2012-08-18 14.000 C/P
ACH 2012-08-18 17.000 C/P
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ARCH COAL, INC.

SERIES CODE

ACI 2012-02-18 6.000 C/P
ACI 2012-02-18 9.000 C/P
ACI 2012-02-18 12.000 C/P
ACI 2012-02-18 15.000 C/P
ACI 2012-02-18 18.000 C/P
ACI 2012-02-18 21.000 C/P

ACI

ACI 2012-02-18 7.000 C/P

ACI 2012-02-18 10.000 C/P
ACI 2012-02-18 13.000 C/P
ACI 2012-02-18 16.000 C/P
ACI 2012-02-18 19.000 C/P
ACI 2012-02-18 22.000 C/P

JAN AB,EI,P,QW,X,Z

ACI 2012-02-18 8.000 C/P

ACI 2012-02-18 11.000 C/P
ACI 2012-02-18 14.000 C/P
ACI 2012-02-18 17.000 C/P
ACI 2012-02-18 20.000 C/P

Aecom Technology Corporation

SERIES CODE

ACM 2012-02-18 7.500 C/P

ACM 2012-02-18 15.000 C/P
ACM 2012-02-18 22.500 C/P
ACM 2012-02-18 35.000 C/P

ACM

ACM 2012-02-18 10.000 C/P
ACM 2012-02-18 17.500 C/P
ACM 2012-02-18 25.000 C/P

MAR AB,E,I,P,X,Z

ACM 2012-02-18 12.500 C/P
ACM 2012-02-18 20.000 C/P
ACM 2012-02-18 30.000 C/P

Accenture PLC

SERIES CODE

ACN 2012-08-18 45.000 C/P
ACN 2012-08-18 48.000 C/P
ACN 2012-08-18 52.500 C/P
ACN 2012-08-18 60.000 C/P
ACN 2012-08-18 67.500 C/P
ACN 2012-08-18 75.000 C/P

ACN

ACN 2012-08-18 46.000 C/P
ACN 2012-08-18 49.000 C/P
ACN 2012-08-18 55.000 C/P
ACN 2012-08-18 62.500 C/P
ACN 2012-08-18 70.000 C/P

FEB ABE,I,P,Q.X,Z

ACN 2012-08-18 47.000 C/P
ACN 2012-08-18 50.000 C/P
ACN 2012-08-18 57.500 C/P
ACN 2012-08-18 65.000 C/P
ACN 2012-08-18 72.500 C/P

Ancestry.com, Inc.

SERIES CODE

ACOM 2012-08-18 12.500 C/P
ACOM 2012-08-18 20.000 C/P
ACOM 2012-08-18 27.500 C/P

ACOM

ACOM 2012-08-18 15.000 C/P
ACOM 2012-08-18 22.500 C/P
ACOM 2012-08-18 30.000 C/P

FEB AB.E,I,P.X,Z

ACOM 2012-08-18 17.500 C/P
ACOM 2012-08-18 25.000 C/P
ACOM 2012-08-18 32.500 C/P

Acorda Therapeutics, Inc.

SERIES CODE

ACOR 2012-02-18 14.000 C/P
ACOR 2012-02-18 17.000 C/P
ACOR 2012-02-18 20.000 C/P
ACOR 2012-02-18 23.000 C/P
ACOR 2012-02-18 26.000 C/P
ACOR 2012-02-18 29.000 C/P

ACOR

ACOR 2012-02-18 15.000 C/P
ACOR 2012-02-18 18.000 C/P
ACOR 2012-02-18 21.000 C/P
ACOR 2012-02-18 24.000 C/P
ACOR 2012-02-18 27.000 C/P
ACOR 2012-02-18 30.000 C/P

JAN ABEILP,QXZ

ACOR 2012-02-18 16.000 C/P
ACOR 2012-02-18 19.000 C/P
ACOR 2012-02-18 22.000 C/P
ACOR 2012-02-18 25.000 C/P
ACOR 2012-02-18 28.000 C/P

ACXIOM CORP.

SERIES CODE

ACXM 2012-08-18 2.500 C/P
ACXM 2012-08-18 10.000 C/P
ACXM 2012-08-18 17.500 C/P

ACXM

ACXM 2012-08-18 5.000 C/P
ACXM 2012-08-18 12.500 C/P
ACXM 2012-08-18 20.000 C/P

FEB B,E.1LX,Z

ACXM 2012-08-18 7.500 C/P
ACXM 2012-08-18 15.000 C/P
ACXM 2012-08-18 22.500 C/P

12/15/11 1:17 PM

Page 4 of 264



ADOBE SYSTEMS INC.

SERIES CODE

ADBE 2012-02-18 19.000 C/P
ADBE 2012-02-18 22.000 C/P
ADBE 2012-02-18 25.000 C/P
ADBE 2012-02-18 28.000 C/P
ADBE 2012-02-18 31.000 C/P
ADBE 2012-02-18 34.000 C/P

ADBE

ADBE 2012-02-18 20.000 C/P
ADBE 2012-02-18 23.000 C/P
ADBE 2012-02-18 26.000 C/P
ADBE 2012-02-18 29.000 C/P
ADBE 2012-02-18 32.000 C/P
ADBE 2012-02-18 35.000 C/P

JAN

ABELP.QW,X,Z

ADBE 2012-02-18 21.000 C/P
ADBE 2012-02-18 24.000 C/P
ADBE 2012-02-18 27.000 C/P
ADBE 2012-02-18 30.000 C/P
ADBE 2012-02-18 33.000 C/P

ANALOG DEVICES INC

SERIES CODE

ADI 2012-02-18 26.000 C/P
ADI 2012-02-18 29.000 C/P
ADI 2012-02-18 32.000 C/P
ADI 2012-02-18 35.000 C/P
ADI 2012-02-18 38.000 C/P
ADI 2012-02-18 41.000 C/P

ADI

ADI 2012-02-18 27.000 C/P
ADI 2012-02-18 30.000 C/P
ADI 2012-02-18 33.000 C/P
ADI 2012-02-18 36.000 C/P
ADI 2012-02-18 39.000 C/P
ADI 2012-02-18 42.000 C/P

MAR

AB.EILP,QXZ

ADI 2012-02-18 28.000 C/P
ADI 2012-02-18 31.000 C/P
ADI 2012-02-18 34.000 C/P
ADI 2012-02-18 37.000 C/P
ADI 2012-02-18 40.000 C/P

ARCHER DANIELS MIDLAND CO

SERIES CODE

ADM 2012-02-18 20.000 C/P
ADM 2012-02-18 23.000 C/P
ADM 2012-02-18 26.000 C/P
ADM 2012-02-18 29.000 C/P
ADM 2012-02-18 32.000 C/P
ADM 2012-02-18 35.000 C/P

ADM

ADM 2012-02-18 21.000 C/P
ADM 2012-02-18 24.000 C/P
ADM 2012-02-18 27.000 C/P
ADM 2012-02-18 30.000 C/P
ADM 2012-02-18 33.000 C/P
ADM 2012-02-18 36.000 C/P

MAR

AB.E.I,P.QWX.Z

ADM 2012-02-18 22.000 C/P
ADM 2012-02-18 25.000 C/P
ADM 2012-02-18 28.000 C/P
ADM 2012-02-18 31.000 C/P
ADM 2012-02-18 34.000 C/P

AUTOMATIC DATA PROCESSINGINC

SERIES CODE

ADP 2012-08-18 40.000 C/P
ADP 2012-08-18 45.000 C/P
ADP 2012-08-18 48.000 C/P
ADP 2012-08-18 52.500 C/P
ADP 2012-08-18 60.000 C/P
ADP 2012-08-18 67.500 C/P

ADP

ADP 2012-08-18 43.000 C/P
ADP 2012-08-18 46.000 C/P
ADP 2012-08-18 49.000 C/P
ADP 2012-08-18 55.000 C/P
ADP 2012-08-18 62.500 C/P

FEB

AB.EIP.Q.X,Z

ADP 2012-08-18 44.000 C/P
ADP 2012-08-18 47.000 C/P
ADP 2012-08-18 50.000 C/P
ADP 2012-08-18 57.500 C/P
ADP 2012-08-18 65.000 C/P

ALLIANCE DATA SYSTEMS CORP.

SERIES CODE

ADS 2012-02-18 70.000 C/P
ADS 2012-02-18 85.000 C/P
ADS 2012-02-18 100.000 C/P
ADS 2012-02-18 115.000 C/P
ADS 2012-02-18 130.000 C/P

ADS

ADS 2012-02-18 75.000 C/P
ADS 2012-02-18 90.000 C/P
ADS 2012-02-18 105.000 C/P
ADS 2012-02-18 120.000 C/P

MAR

AB.EIP.X,Z

ADS 2012-02-18 80.000 C/P
ADS 2012-02-18 95.000 C/P
ADS 2012-02-18 110.000 C/P
ADS 2012-02-18 125.000 C/P

AUTODESK INC

SERIES CODE

ADSK 2012-02-18 23.000 C/P

ADSK

ADSK 2012-02-18 24.000 C/P

JAN

AB.E.I,P.QWX,Z

ADSK 2012-02-18 25.000 C/P
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SERIES CODE

ADSK 2012-02-18 26.000 C/P
ADSK 2012-02-18 29.000 C/P
ADSK 2012-02-18 32.000 C/P
ADSK 2012-02-18 35.000 C/P
ADSK 2012-02-18 38.000 C/P

ADSK 2012-02-18 27.000 C/P
ADSK 2012-02-18 30.000 C/P
ADSK 2012-02-18 33.000 C/P
ADSK 2012-02-18 36.000 C/P
ADSK 2012-02-18 39.000 C/P

ADSK 2012-02-18 28.000 C/P
ADSK 2012-02-18 31.000 C/P
ADSK 2012-02-18 34.000 C/P
ADSK 2012-02-18 37.000 C/P

ADTRAN, INC.

SERIES CODE

ADTN 2012-08-18 21.000 C/P
ADTN 2012-08-18 24.000 C/P
ADTN 2012-08-18 27.000 C/P
ADTN 2012-08-18 30.000 C/P
ADTN 2012-08-18 33.000 C/P
ADTN 2012-08-18 36.000 C/P

ADTN

ADTN 2012-08-18 22.000 C/P
ADTN 2012-08-18 25.000 C/P
ADTN 2012-08-18 28.000 C/P
ADTN 2012-08-18 31.000 C/P
ADTN 2012-08-18 34.000 C/P
ADTN 2012-08-18 37.000 C/P

AB,EI,P,X,Z

ADTN 2012-08-18 23.000 C/P
ADTN 2012-08-18 26.000 C/P
ADTN 2012-08-18 29.000 C/P
ADTN 2012-08-18 32.000 C/P
ADTN 2012-08-18 35.000 C/P

AMEREN CORPORATION

SERIES CODE

AEE 2012-02-18 17.500 C/P
AEE 2012-02-18 25.000 C/P
AEE 2012-02-18 40.000 C/P

AEE

AEE 2012-02-18 20.000 C/P
AEE 2012-02-18 30.000 C/P
AEE 2012-02-18 45.000 C/P

AB,EILP,X,Z

AEE 2012-02-18 22.500 C/P
AEE 2012-02-18 35.000 C/P

AGNICO EAGLE MINES LTD

SERIES CODE

AEM 2012-08-18 27.500 C/P
AEM 2012-08-18 35.000 C/P
AEM 2012-08-18 42.500 C/P

AEM

AEM 2012-08-18 30.000 C/P
AEM 2012-08-18 37.500 C/P
AEM 2012-08-18 45.000 C/P

ABEILP.QWXZ

AEM 2012-08-18 32.500 C/P
AEM 2012-08-18 40.000 C/P
AEM 2012-08-18 47.500 C/P

AMERICAN EAGLE OUTFITTERS

SERIES CODE

AEO 2012-08-18 7.000 C/P

AEO 2012-08-18 10.000 C/P
AEO 2012-08-18 13.000 C/P
AEO 2012-08-18 16.000 C/P
AEO 2012-08-18 19.000 C/P
AEO 2012-08-18 22.000 C/P

AEO

AEO 2012-08-18 8.000 C/P

AEO 2012-08-18 11.000 C/P
AEO 2012-08-18 14.000 C/P
AEO 2012-08-18 17.000 C/P
AEO 2012-08-18 20.000 C/P
AEO 2012-08-18 23.000 C/P

AB.EIP.Q.X,Z

AEO 2012-08-18 9.000 C/P

AEO 2012-08-18 12.000 C/P
AEO 2012-08-18 15.000 C/P
AEO 2012-08-18 18.000 C/P
AEO 2012-08-18 21.000 C/P

AMERICAN ELEC POWER

SERIES CODE

AEP 2012-08-18 31.000 C/P
AEP 2012-08-18 34.000 C/P
AEP 2012-08-18 37.000 C/P
AEP 2012-08-18 40.000 C/P
AEP 2012-08-18 43.000 C/P
AEP 2012-08-18 46.000 C/P

AEP

AEP 2012-08-18 32.000 C/P
AEP 2012-08-18 35.000 C/P
AEP 2012-08-18 38.000 C/P
AEP 2012-08-18 41.000 C/P
AEP 2012-08-18 44.000 C/P
AEP 2012-08-18 47.000 C/P

AB.EIP.QX,Z

AEP 2012-08-18 33.000 C/P
AEP 2012-08-18 36.000 C/P
AEP 2012-08-18 39.000 C/P
AEP 2012-08-18 42.000 C/P
AEP 2012-08-18 45.000 C/P
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AES CORP.

SERIES CODE

AES 2012-08-18 4.000 C/P
AES 2012-08-18 7.000 C/P
AES 2012-08-18 10.000 C/P
AES 2012-08-18 13.000 C/P
AES 2012-08-18 16.000 C/P
AES 2012-08-18 19.000 C/P

AES

AES 2012-08-18 5.000 C/P
AES 2012-08-18 8.000 C/P
AES 2012-08-18 11.000 C/P
AES 2012-08-18 14.000 C/P
AES 2012-08-18 17.000 C/P
AES 2012-08-18 20.000 C/P

FEB

ABEILP,QXZ

AES 2012-08-18 6.000 C/P
AES 2012-08-18 9.000 C/P
AES 2012-08-18 12.000 C/P
AES 2012-08-18 15.000 C/P
AES 2012-08-18 18.000 C/P

Aetna, Inc.

SERIES CODE

AET 2012-02-18 32.000 C/P
AET 2012-02-18 35.000 C/P
AET 2012-02-18 38.000 C/P
AET 2012-02-18 41.000 C/P
AET 2012-02-18 44.000 C/P
AET 2012-02-18 47.000 C/P

AET

AET 2012-02-18 33.000 C/P
AET 2012-02-18 36.000 C/P
AET 2012-02-18 39.000 C/P
AET 2012-02-18 42.000 C/P
AET 2012-02-18 45.000 C/P
AET 2012-02-18 48.000 C/P

JAN

AB.ELP.QW,X,Z

AET 2012-02-18 34.000 C/P
AET 2012-02-18 37.000 C/P
AET 2012-02-18 40.000 C/P
AET 2012-02-18 43.000 C/P
AET 2012-02-18 46.000 C/P

AFFYMETRIX INC

SERIES CODE

AFFX 2012-08-18 2.500 C/P

AFFX

AFFX 2012-08-18 5.000 C/P

FEB

AB,E|I,P,X,Z

AFFX 2012-08-18 7.500 C/P

Affymax Inc.

SERIES CODE

AFFY 2012-02-18 1.000 C/P
AFFY 2012-02-18 4.000 C/P
AFFY 2012-02-18 7.000 C/P
AFFY 2012-02-18 10.000 C/P
AFFY 2012-02-18 13.000 C/P

AFFY

AFFY 2012-02-18 2.000 C/P
AFFY 2012-02-18 5.000 C/P
AFFY 2012-02-18 8.000 C/P
AFFY 2012-02-18 11.000 C/P
AFFY 2012-02-18 14.000 C/P

JAN

ABEILP,QXZ

AFFY 2012-02-18 3.000 C/P
AFFY 2012-02-18 6.000 C/P
AFFY 2012-02-18 9.000 C/P
AFFY 2012-02-18 12.000 C/P

AFLAC INC.

SERIES CODE

AFL 2012-08-18 30.000 C/P
AFL 2012-08-18 37.000 C/P
AFL 2012-08-18 40.000 C/P
AFL 2012-08-18 43.000 C/P
AFL 2012-08-18 46.000 C/P
AFL 2012-08-18 49.000 C/P
AFL 2012-08-18 55.000 C/P

AFL

AFL 2012-08-18 35.000 C/P
AFL 2012-08-18 38.000 C/P
AFL 2012-08-18 41.000 C/P
AFL 2012-08-18 44.000 C/P
AFL 2012-08-18 47.000 C/P
AFL 2012-08-18 50.000 C/P

FEB

ABEILP.QWXZ

AFL 2012-08-18 36.000 C/P
AFL 2012-08-18 39.000 C/P
AFL 2012-08-18 42.000 C/P
AFL 2012-08-18 45.000 C/P
AFL 2012-08-18 48.000 C/P
AFL 2012-08-18 52.500 C/P

First Majestic Silver Corp

SERIES CODE

AG 2012-02-18 2.500 C/P

AG 2012-02-18 10.000 C/P
AG 2012-02-18 17.500 C/P
AG 2012-02-18 25.000 C/P

AG

AG 2012-02-18 5.000 C/P

AG 2012-02-18 12.500 C/P
AG 2012-02-18 20.000 C/P
AG 2012-02-18 30.000 C/P

JAN

AB.EIP.Q.X,Z

AG 2012-02-18 7.500 C/P
AG 2012-02-18 15.000 C/P
AG 2012-02-18 22.500 C/P
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AGCO CORP

SERIES CODE

AGCO 2012-08-18 22.500 C/P
AGCO 2012-08-18 35.000 C/P
AGCO 2012-08-18 50.000 C/P

AGCO FEB

AGCO 2012-08-18 25.000 C/P
AGCO 2012-08-18 40.000 C/P
AGCO 2012-08-18 55.000 C/P

AB,EI,P,X,Z

AGCO 2012-08-18 30.000 C/P
AGCO 2012-08-18 45.000 C/P
AGCO 2012-08-18 60.000 C/P

ALLERGAN, INC.

SERIES CODE

AGN 2012-02-18 70.000 C/P
AGN 2012-02-18 80.000 C/P
AGN 2012-02-18 87.500 C/P
AGN 2012-02-18 95.000 C/P

AGN JAN

AGN 2012-02-18 75.000 C/P
AGN 2012-02-18 82.500 C/P
AGN 2012-02-18 90.000 C/P

AB.EIP.QX,Z

AGN 2012-02-18 77.500 C/P
AGN 2012-02-18 85.000 C/P
AGN 2012-02-18 92.500 C/P

American Capital Agency Corporation

SERIES CODE

AGNC 2012-02-18 21.000 C/P
AGNC 2012-02-18 24.000 C/P
AGNC 2012-02-18 27.000 C/P
AGNC 2012-02-18 30.000 C/P
AGNC 2012-02-18 33.000 C/P
AGNC 2012-02-18 36.000 C/P

AGNC MAR

AGNC 2012-02-18 22.000 C/P
AGNC 2012-02-18 25.000 C/P
AGNC 2012-02-18 28.000 C/P
AGNC 2012-02-18 31.000 C/P
AGNC 2012-02-18 34.000 C/P
AGNC 2012-02-18 37.000 C/P

AB.EIP.QX,Z

AGNC 2012-02-18 23.000 C/P
AGNC 2012-02-18 26.000 C/P
AGNC 2012-02-18 29.000 C/P
AGNC 2012-02-18 32.000 C/P
AGNC 2012-02-18 35.000 C/P

ASSURED GUARANTY LTD

SERIES CODE

AGO 2012-02-18 5.000 C/P
AGO 2012-02-18 8.000 C/P
AGO 2012-02-18 11.000 C/P
AGO 2012-02-18 14.000 C/P
AGO 2012-02-18 17.000 C/P
AGO 2012-02-18 20.000 C/P

AGO JAN

AGO 2012-02-18 6.000 C/P
AGO 2012-02-18 9.000 C/P
AGO 2012-02-18 12.000 C/P
AGO 2012-02-18 15.000 C/P
AGO 2012-02-18 18.000 C/P
AGO 2012-02-18 21.000 C/P

ABELP.QW,X,Z

AGO 2012-02-18 7.000 C/P

AGO 2012-02-18 10.000 C/P
AGO 2012-02-18 13.000 C/P
AGO 2012-02-18 16.000 C/P
AGO 2012-02-18 19.000 C/P

AMERIGROUP CORPORATION

SERIES CODE

AGP 2012-02-18 43.000 C/P
AGP 2012-02-18 46.000 C/P
AGP 2012-02-18 49.000 C/P
AGP 2012-02-18 60.000 C/P
AGP 2012-02-18 75.000 C/P

AGP MAR

AGP 2012-02-18 44.000 C/P
AGP 2012-02-18 47.000 C/P
AGP 2012-02-18 50.000 C/P
AGP 2012-02-18 65.000 C/P
AGP 2012-02-18 80.000 C/P

AB,EILP,X,Z

AGP 2012-02-18 45.000 C/P
AGP 2012-02-18 48.000 C/P
AGP 2012-02-18 55.000 C/P
AGP 2012-02-18 70.000 C/P

ProShares Ultra Silver

SERIES CODE

AGQ 2012-02-18 32.000 C/P
AGQ 2012-02-18 35.000 C/P
AGQ 2012-02-18 38.000 C/P
AGQ 2012-02-18 41.000 C/P
AGQ 2012-02-18 44.000 C/P
AGQ 2012-02-18 47.000 C/P

AGQ MAR

AGQ 2012-02-18 33.000 C/P
AGQ 2012-02-18 36.000 C/P
AGQ 2012-02-18 39.000 C/P
AGQ 2012-02-18 42.000 C/P
AGQ 2012-02-18 45.000 C/P
AGQ 2012-02-18 48.000 C/P

AB.EIP.QX,Z

AGQ 2012-02-18 34.000 C/P
AGQ 2012-02-18 37.000 C/P
AGQ 2012-02-18 40.000 C/P
AGQ 2012-02-18 43.000 C/P
AGQ 2012-02-18 46.000 C/P
AGQ 2012-02-18 49.000 C/P
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SERIES CODE

AGQ 2012-02-18 50.000 C/P
AGQ 2012-02-18 53.000 C/P
AGQ 2012-02-18 56.000 C/P
AGQ 2012-02-18 59.000 C/P
AGQ 2012-02-18 62.000 C/P

AGQ 2012-02-18 51.000 C/P
AGQ 2012-02-18 54.000 C/P
AGQ 2012-02-18 57.000 C/P
AGQ 2012-02-18 60.000 C/P

AGQ 2012-02-18 52.000 C/P
AGQ 2012-02-18 55.000 C/P
AGQ 2012-02-18 58.000 C/P
AGQ 2012-02-18 61.000 C/P

AGRIUM INC.

SERIES CODE

AGU 2012-02-18 55.000 C/P
AGU 2012-02-18 62.500 C/P
AGU 2012-02-18 70.000 C/P

AGU

AGU 2012-02-18 57.500 C/P
AGU 2012-02-18 65.000 C/P
AGU 2012-02-18 72.500 C/P

JAN ABEILP,QXZ

AGU 2012-02-18 60.000 C/P
AGU 2012-02-18 67.500 C/P
AGU 2012-02-18 75.000 C/P

AMERICAN INTERNATIONAL GROUP

SERIES CODE

AlG 2012-08-18 15.000 C/P
AIG 2012-08-18 18.000 C/P
AlG 2012-08-18 21.000 C/P
AIG 2012-08-18 24.000 C/P
AlG 2012-08-18 27.000 C/P
AIG 2012-08-18 30.000 C/P

AIG

AIG 2012-08-18 16.000 C/P
AIG 2012-08-18 19.000 C/P
AlIG 2012-08-18 22.000 C/P
AIG 2012-08-18 25.000 C/P
AlIG 2012-08-18 28.000 C/P
AIG 2012-08-18 31.000 C/P

FEB AB.E,I,P,QW,X,Z

AIG 2012-08-18 17.000 C/P
AIG 2012-08-18 20.000 C/P
AIG 2012-08-18 23.000 C/P
AIG 2012-08-18 26.000 C/P
AIG 2012-08-18 29.000 C/P

Apollo Investment Corporation

SERIES CODE

AINV 2012-02-18 1.000 C/P
AINV 2012-02-18 4.000 C/P
AINV 2012-02-18 7.000 C/P
AINV 2012-02-18 10.000 C/P

AINV

AINV 2012-02-18 2.000 C/P
AINV 2012-02-18 5.000 C/P
AINV 2012-02-18 8.000 C/P
AINV 2012-02-18 11.000 C/P

MAR AB,E,P.X,Z

AINV 2012-02-18 3.000 C/P
AINV 2012-02-18 6.000 C/P
AINV 2012-02-18 9.000 C/P

AAR CORP.

SERIES CODE

AIR 2012-08-18 5.000 C/P

AIR 2012-08-18 12.500 C/P
AIR 2012-08-18 20.000 C/P
AIR 2012-08-18 30.000 C/P

AIR

AIR 2012-08-18 7.500 C/P

AIR 2012-08-18 15.000 C/P
AIR 2012-08-18 22.500 C/P
AIR 2012-08-18 35.000 C/P

FEB AB,E,l,P,X,Z

AIR 2012-08-18 10.000 C/P
AIR 2012-08-18 17.500 C/P
AIR 2012-08-18 25.000 C/P

Aixtron SE American Depository Shares

SERIES CODE

AIXG 2012-02-18 4.000 C/P
AIXG 2012-02-18 7.000 C/P
AIXG 2012-02-18 10.000 C/P
AIXG 2012-02-18 13.000 C/P
AIXG 2012-02-18 16.000 C/P
AIXG 2012-02-18 19.000 C/P

AIXG

AIXG 2012-02-18 5.000 C/P
AIXG 2012-02-18 8.000 C/P
AIXG 2012-02-18 11.000 C/P
AIXG 2012-02-18 14.000 C/P
AIXG 2012-02-18 17.000 C/P
AIXG 2012-02-18 20.000 C/P

MAR AB,E,I,P,X,Z

AIXG 2012-02-18 6.000 C/P
AIXG 2012-02-18 9.000 C/P
AIXG 2012-02-18 12.000 C/P
AIXG 2012-02-18 15.000 C/P
AIXG 2012-02-18 18.000 C/P
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ASSURANT INC

SERIES CODE

AlZ 2012-02-18 30.000 C/P
AlZ 2012-02-18 37.500 C/P
AlZ 2012-02-18 45.000 C/P

AlZ

AlZ 2012-02-18 32.500 C/P
AlZ 2012-02-18 40.000 C/P
AlZ 2012-02-18 47.500 C/P

AB,EI,P,X,Z

AlZ 2012-02-18 35.000 C/P
AlZ 2012-02-18 42.500 C/P
AlZ 2012-02-18 50.000 C/P

AKAMAI TECHNOLOGIES, INC

SERIES CODE

AKAM 2012-08-18 20.000 C/P
AKAM 2012-08-18 23.000 C/P
AKAM 2012-08-18 26.000 C/P
AKAM 2012-08-18 29.000 C/P
AKAM 2012-08-18 32.000 C/P
AKAM 2012-08-18 35.000 C/P

AKAM

AKAM 2012-08-18 21.000 C/P
AKAM 2012-08-18 24.000 C/P
AKAM 2012-08-18 27.000 C/P
AKAM 2012-08-18 30.000 C/P
AKAM 2012-08-18 33.000 C/P
AKAM 2012-08-18 40.000 C/P

ABEILP.QWXZ

AKAM 2012-08-18 22.000 C/P
AKAM 2012-08-18 25.000 C/P
AKAM 2012-08-18 28.000 C/P
AKAM 2012-08-18 31.000 C/P
AKAM 2012-08-18 34.000 C/P

AK STEEL HOLDING CORP.

SERIES CODE

AKS 2012-02-18 1.000 C/P
AKS 2012-02-18 4.000 C/P
AKS 2012-02-18 7.000 C/P
AKS 2012-02-18 10.000 C/P
AKS 2012-02-18 13.000 C/P

AKS

AKS 2012-02-18 2.000 C/P
AKS 2012-02-18 5.000 C/P
AKS 2012-02-18 8.000 C/P
AKS 2012-02-18 11.000 C/P
AKS 2012-02-18 14.000 C/P

ABEILP.QWXZ

AKS 2012-02-18 3.000 C/P
AKS 2012-02-18 6.000 C/P
AKS 2012-02-18 9.000 C/P
AKS 2012-02-18 12.000 C/P
AKS 2012-02-18 15.000 C/P

ALBEMARLE CORPORATION

SERIES CODE

ALB 2012-02-18 25.000 C/P
ALB 2012-02-18 40.000 C/P
ALB 2012-02-18 55.000 C/P
ALB 2012-02-18 70.000 C/P

ALB

ALB 2012-02-18 30.000 C/P
ALB 2012-02-18 45.000 C/P
ALB 2012-02-18 60.000 C/P

AB,EI,P,X,Z

ALB 2012-02-18 35.000 C/P
ALB 2012-02-18 50.000 C/P
ALB 2012-02-18 65.000 C/P

ALEXANDER & BALDWIN

SERIES CODE

ALEX 2012-02-18 20.000 C/P
ALEX 2012-02-18 30.000 C/P
ALEX 2012-02-18 45.000 C/P
ALEX 2012-02-18 60.000 C/P

ALEX

ALEX 2012-02-18 22.500 C/P
ALEX 2012-02-18 35.000 C/P
ALEX 2012-02-18 50.000 C/P

AB.EIP.X,Z

ALEX 2012-02-18 25.000 C/P
ALEX 2012-02-18 40.000 C/P
ALEX 2012-02-18 55.000 C/P

ALIGN TECHNOLOGY INC.

SERIES CODE

ALGN 2012-02-18 15.000 C/P
ALGN 2012-02-18 18.000 C/P
ALGN 2012-02-18 21.000 C/P
ALGN 2012-02-18 24.000 C/P
ALGN 2012-02-18 27.000 C/P
ALGN 2012-02-18 30.000 C/P

ALGN

ALGN 2012-02-18 16.000 C/P
ALGN 2012-02-18 19.000 C/P
ALGN 2012-02-18 22.000 C/P
ALGN 2012-02-18 25.000 C/P
ALGN 2012-02-18 28.000 C/P
ALGN 2012-02-18 31.000 C/P

AB,E I,P,X,Z

ALGN 2012-02-18 17.000 C/P
ALGN 2012-02-18 20.000 C/P
ALGN 2012-02-18 23.000 C/P
ALGN 2012-02-18 26.000 C/P
ALGN 2012-02-18 29.000 C/P
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ALASKA AIR GROUP INC

SERIES CODE

ALK 2012-02-18 50.000 C/P
ALK 2012-02-18 65.000 C/P
ALK 2012-02-18 80.000 C/P
ALK 2012-02-18 95.000 C/P

ALK

ALK 2012-02-18 55.000 C/P
ALK 2012-02-18 70.000 C/P
ALK 2012-02-18 85.000 C/P
ALK 2012-02-18 100.000 C/P

AB,EI,P,X,Z

ALK 2012-02-18 60.000 C/P
ALK 2012-02-18 75.000 C/P
ALK 2012-02-18 90.000 C/P

Alkermes plc

SERIES CODE

ALKS 2012-08-18 7.000 C/P

ALKS 2012-08-18 10.000 C/P
ALKS 2012-08-18 13.000 C/P
ALKS 2012-08-18 16.000 C/P
ALKS 2012-08-18 19.000 C/P
ALKS 2012-08-18 22.000 C/P

ALKS

ALKS 2012-08-18 8.000 C/P

ALKS 2012-08-18 11.000 C/P
ALKS 2012-08-18 14.000 C/P
ALKS 2012-08-18 17.000 C/P
ALKS 2012-08-18 20.000 C/P
ALKS 2012-08-18 23.000 C/P

AB.EILP,QXZ

ALKS 2012-08-18 9.000 C/P

ALKS 2012-08-18 12.000 C/P
ALKS 2012-08-18 15.000 C/P
ALKS 2012-08-18 18.000 C/P
ALKS 2012-08-18 21.000 C/P

ALLSTATE CORPORATION

SERIES CODE

ALL 2012-02-18 18.000 C/P
ALL 2012-02-18 21.000 C/P
ALL 2012-02-18 24.000 C/P
ALL 2012-02-18 27.000 C/P
ALL 2012-02-18 30.000 C/P
ALL 2012-02-18 33.000 C/P

ALL

ALL 2012-02-18 19.000 C/P
ALL 2012-02-18 22.000 C/P
ALL 2012-02-18 25.000 C/P
ALL 2012-02-18 28.000 C/P
ALL 2012-02-18 31.000 C/P
ALL 2012-02-18 34.000 C/P

AB.E.I,P.QWX.Z

ALL 2012-02-18 20.000 C/P
ALL 2012-02-18 23.000 C/P
ALL 2012-02-18 26.000 C/P
ALL 2012-02-18 29.000 C/P
ALL 2012-02-18 32.000 C/P

ALNYLAM PHARMACEUTICALS INC

SERIES CODE

ALNY 2012-02-18 2.500 C/P
ALNY 2012-02-18 10.000 C/P

ALNY

ALNY 2012-02-18 5.000 C/P
ALNY 2012-02-18 12.500 C/P

AB,EI,P,X,Z

ALNY 2012-02-18 7.500 C/P
ALNY 2012-02-18 15.000 C/P

Alere Inc.

SERIES CODE

ALR 2012-08-18 15.000 C/P
ALR 2012-08-18 18.000 C/P
ALR 2012-08-18 21.000 C/P
ALR 2012-08-18 24.000 C/P
ALR 2012-08-18 27.000 C/P
ALR 2012-08-18 30.000 C/P

ALR

ALR 2012-08-18 16.000 C/P
ALR 2012-08-18 19.000 C/P
ALR 2012-08-18 22.000 C/P
ALR 2012-08-18 25.000 C/P
ALR 2012-08-18 28.000 C/P
ALR 2012-08-18 31.000 C/P

AB.EIP.X,Z

ALR 2012-08-18 17.000 C/P
ALR 2012-08-18 20.000 C/P
ALR 2012-08-18 23.000 C/P
ALR 2012-08-18 26.000 C/P
ALR 2012-08-18 29.000 C/P

Alaska Communications Systems Group, Inc.

SERIES CODE

ALSK 2012-02-18 2.500 C/P

ALSK

ALSK 2012-02-18 5.000 C/P

AB,E I,P,X,Z

ALSK 2012-02-18 7.500 C/P

ALTERA CORPORATION

SERIES CODE

ALTR 2012-02-18 26.000 C/P

ALTR

ALTR 2012-02-18 27.000 C/P

AB.EIP.Q.X,Z

ALTR 2012-02-18 28.000 C/P
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SERIES CODE

ALTR 2012-02-18 29.000 C/P
ALTR 2012-02-18 32.000 C/P
ALTR 2012-02-18 35.000 C/P
ALTR 2012-02-18 38.000 C/P
ALTR 2012-02-18 41.000 C/P

ALTR 2012-02-18 30.000 C/P
ALTR 2012-02-18 33.000 C/P
ALTR 2012-02-18 36.000 C/P
ALTR 2012-02-18 39.000 C/P
ALTR 2012-02-18 42.000 C/P

ALTR 2012-02-18 31.000 C/P
ALTR 2012-02-18 34.000 C/P
ALTR 2012-02-18 37.000 C/P
ALTR 2012-02-18 40.000 C/P

ALCATEL-LUCENT

SERIES CODE

ALU 2012-02-18 1.000 C/P
ALU 2012-02-18 2.500 C/P
ALU 2012-02-18 5.000 C/P

ALU

ALU 2012-02-18 1.500 C/P
ALU 2012-02-18 3.000 C/P
ALU 2012-02-18 6.000 C/P

MAR ABEILP,QXZ

ALU 2012-02-18 2.000 C/P
ALU 2012-02-18 4.000 C/P

ALVARION LTD.

SERIES CODE

ALVR 2012-02-18 2.500 C/P

ALVR

ALVR 2012-02-18 5.000 C/P

MAR AB,E,P.X,Z

ALVR 2012-02-18 7.500 C/P

ALEXION PHARM

SERIES CODE

ALXN 2012-08-18 40.000 C/P
ALXN 2012-08-18 55.000 C/P
ALXN 2012-08-18 70.000 C/P
ALXN 2012-08-18 85.000 C/P

ALXN

ALXN 2012-08-18 45.000 C/P
ALXN 2012-08-18 60.000 C/P
ALXN 2012-08-18 75.000 C/P
ALXN 2012-08-18 90.000 C/P

FEB AB.E,I,P.X,Z

ALXN 2012-08-18 50.000 C/P
ALXN 2012-08-18 65.000 C/P
ALXN 2012-08-18 80.000 C/P

AMAG Pharmaceuticals Inc

SERIES CODE

AMAG 2012-08-18 14.000 C/P
AMAG 2012-08-18 17.000 C/P
AMAG 2012-08-18 20.000 C/P
AMAG 2012-08-18 23.000 C/P

AMAG

AMAG 2012-08-18 15.000 C/P
AMAG 2012-08-18 18.000 C/P
AMAG 2012-08-18 21.000 C/P
AMAG 2012-08-18 24.000 C/P

FEB AB.E,P.X,Z

AMAG 2012-08-18 16.000 C/P
AMAG 2012-08-18 19.000 C/P
AMAG 2012-08-18 22.000 C/P

APPLIED MATERIALS, INC.

SERIES CODE

AMAT 2012-02-18 2.000 C/P
AMAT 2012-02-18 5.000 C/P
AMAT 2012-02-18 8.000 C/P
AMAT 2012-02-18 11.000 C/P
AMAT 2012-02-18 14.000 C/P
AMAT 2012-02-18 17.000 C/P

AMAT

AMAT 2012-02-18 3.000 C/P
AMAT 2012-02-18 6.000 C/P
AMAT 2012-02-18 9.000 C/P
AMAT 2012-02-18 12.000 C/P
AMAT 2012-02-18 15.000 C/P
AMAT 2012-02-18 18.000 C/P

JAN A,B,E,l,P,QW,X,Z

AMAT 2012-02-18 4.000 C/P
AMAT 2012-02-18 7.000 C/P
AMAT 2012-02-18 10.000 C/P
AMAT 2012-02-18 13.000 C/P
AMAT 2012-02-18 16.000 C/P

APPLIED MICRO CIRCUITS

SERIES CODE

AMCC 2012-08-18 2.500 C/P
AMCC 2012-08-18 10.000 C/P

AMCC

AMCC 2012-08-18 5.000 C/P
AMCC 2012-08-18 12.500 C/P

FEB AB,E I,P,X,Z

AMCC 2012-08-18 7.500 C/P
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ADVANCED MICRO-DEVICES

SERIES CODE

AMD 2012-02-18 1.000 C/P
AMD 2012-02-18 2.500 C/P
AMD 2012-02-18 4.000 C/P
AMD 2012-02-18 5.500 C/P
AMD 2012-02-18 8.000 C/P

AMD

AMD 2012-02-18 1.500 C/P
AMD 2012-02-18 3.000 C/P
AMD 2012-02-18 4.500 C/P
AMD 2012-02-18 6.000 C/P
AMD 2012-02-18 9.000 C/P

JAN AB,EI,P,QW,X,Z

AMD 2012-02-18 2.000 C/P
AMD 2012-02-18 3.500 C/P
AMD 2012-02-18 5.000 C/P
AMD 2012-02-18 7.000 C/P
AMD 2012-02-18 10.000 C/P

AMEDISYS INC

SERIES CODE

AMED 2012-02-18 3.000 C/P
AMED 2012-02-18 6.000 C/P
AMED 2012-02-18 9.000 C/P
AMED 2012-02-18 12.000 C/P
AMED 2012-02-18 15.000 C/P
AMED 2012-02-18 18.000 C/P

AMED

AMED 2012-02-18 4.000 C/P
AMED 2012-02-18 7.000 C/P
AMED 2012-02-18 10.000 C/P
AMED 2012-02-18 13.000 C/P
AMED 2012-02-18 16.000 C/P
AMED 2012-02-18 19.000 C/P

MAR A,B,E,l,P,QW,X,Z

AMED 2012-02-18 5.000 C/P
AMED 2012-02-18 8.000 C/P
AMED 2012-02-18 11.000 C/P
AMED 2012-02-18 14.000 C/P
AMED 2012-02-18 17.000 C/P

AFFILIATED MANAGERS GROUP INC

SERIES CODE

AMG 2012-02-18 65.000 C/P
AMG 2012-02-18 80.000 C/P
AMG 2012-02-18 95.000 C/P
AMG 2012-02-18 110.000 C/P

AMG

AMG 2012-02-18 70.000 C/P
AMG 2012-02-18 85.000 C/P
AMG 2012-02-18 100.000 C/P
AMG 2012-02-18 115.000 C/P

MAR AB,E I,P,X,Z

AMG 2012-02-18 75.000 C/P
AMG 2012-02-18 90.000 C/P
AMG 2012-02-18 105.000 C/P

AMGEN

SERIES CODE

AMGN 2012-02-18 45.000 C/P
AMGN 2012-02-18 52.500 C/P
AMGN 2012-02-18 60.000 C/P
AMGN 2012-02-18 67.500 C/P

AMGN

AMGN 2012-02-18 47.500 C/P
AMGN 2012-02-18 55.000 C/P
AMGN 2012-02-18 62.500 C/P
AMGN 2012-02-18 70.000 C/P

JAN AB,EILP,QW,X,Z

AMGN 2012-02-18 50.000 C/P
AMGN 2012-02-18 57.500 C/P
AMGN 2012-02-18 65.000 C/P

AMKOR TECHNOLOGY

SERIES CODE

AMKR 2012-02-18 1.000 C/P
AMKR 2012-02-18 4.000 C/P
AMKR 2012-02-18 7.000 C/P

AMKR

AMKR 2012-02-18 2.000 C/P
AMKR 2012-02-18 5.000 C/P
AMKR 2012-02-18 8.000 C/P

MAR AB,E,I,P,X,Z

AMKR 2012-02-18 3.000 C/P
AMKR 2012-02-18 6.000 C/P
AMKR 2012-02-18 9.000 C/P

AMYLIN PHARMACEUTICALS

SERIES CODE

AMLN 2012-02-18 2.000 C/P
AMLN 2012-02-18 5.000 C/P
AMLN 2012-02-18 8.000 C/P
AMLN 2012-02-18 11.000 C/P
AMLN 2012-02-18 14.000 C/P
AMLN 2012-02-18 17.000 C/P

AMLN

AMLN 2012-02-18 3.000 C/P
AMLN 2012-02-18 6.000 C/P
AMLN 2012-02-18 9.000 C/P
AMLN 2012-02-18 12.000 C/P
AMLN 2012-02-18 15.000 C/P
AMLN 2012-02-18 18.000 C/P

JAN AB,EI,P,QW,X,Z

AMLN 2012-02-18 4.000 C/P
AMLN 2012-02-18 7.000 C/P
AMLN 2012-02-18 10.000 C/P
AMLN 2012-02-18 13.000 C/P
AMLN 2012-02-18 16.000 C/P
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AMERIPRISE FINANCIAL INC

SERIES CODE

AMP 2012-02-18 38.000 C/P
AMP 2012-02-18 41.000 C/P
AMP 2012-02-18 44.000 C/P
AMP 2012-02-18 47.000 C/P
AMP 2012-02-18 50.000 C/P
AMP 2012-02-18 65.000 C/P

AMP

AMP 2012-02-18 39.000 C/P
AMP 2012-02-18 42.000 C/P
AMP 2012-02-18 45.000 C/P
AMP 2012-02-18 48.000 C/P
AMP 2012-02-18 55.000 C/P

MAR

AB,EI,P,X,Z

AMP 2012-02-18 40.000 C/P
AMP 2012-02-18 43.000 C/P
AMP 2012-02-18 46.000 C/P
AMP 2012-02-18 49.000 C/P
AMP 2012-02-18 60.000 C/P

Amarin Corp. PLC

SERIES CODE

AMRN 2012-02-18 1.000 C/P
AMRN 2012-02-18 4.000 C/P
AMRN 2012-02-18 7.000 C/P

AMRN 2012-02-18 10.000 C/P

AMRN

AMRN 2012-02-18 2.000 C/P
AMRN 2012-02-18 5.000 C/P
AMRN 2012-02-18 8.000 C/P
AMRN 2012-02-18 11.000 C/P

MAR

AB.EILP,QXZ

AMRN 2012-02-18 3.000 C/P
AMRN 2012-02-18 6.000 C/P
AMRN 2012-02-18 9.000 C/P
AMRN 2012-02-18 12.000 C/P

AMERICAN SUPERCONDUCTOR CORP

SERIES CODE

AMSC 2012-02-18 1.000 C/P
AMSC 2012-02-18 4.000 C/P
AMSC 2012-02-18 7.000 C/P

AMSC

AMSC 2012-02-18 2.000 C/P
AMSC 2012-02-18 5.000 C/P
AMSC 2012-02-18 8.000 C/P

JAN

AB.EIP.Q.X,Z

AMSC 2012-02-18 3.000 C/P
AMSC 2012-02-18 6.000 C/P

AMERICAN TOWER CL A

SERIES CODE

AMT 2012-02-18 45.000 C/P
AMT 2012-02-18 52.500 C/P
AMT 2012-02-18 60.000 C/P
AMT 2012-02-18 67.500 C/P

AMT

AMT 2012-02-18 47.500 C/P
AMT 2012-02-18 55.000 C/P
AMT 2012-02-18 62.500 C/P
AMT 2012-02-18 70.000 C/P

JAN

ABEILP,QXZ

AMT 2012-02-18 50.000 C/P
AMT 2012-02-18 57.500 C/P
AMT 2012-02-18 65.000 C/P

AMERITRADE HOLDING CORP

SERIES CODE

AMTD 2012-08-18 7.000 C/P

AMTD 2012-08-18 10.000 C/P
AMTD 2012-08-18 13.000 C/P
AMTD 2012-08-18 16.000 C/P
AMTD 2012-08-18 19.000 C/P
AMTD 2012-08-18 22.000 C/P

AMTD

AMTD 2012-08-18 8.000 C/P

AMTD 2012-08-18 11.000 C/P
AMTD 2012-08-18 14.000 C/P
AMTD 2012-08-18 17.000 C/P
AMTD 2012-08-18 20.000 C/P
AMTD 2012-08-18 23.000 C/P

FEB

AB.EILP,QXZ

AMTD 2012-08-18 9.000 C/P

AMTD 2012-08-18 12.000 C/P
AMTD 2012-08-18 15.000 C/P
AMTD 2012-08-18 18.000 C/P
AMTD 2012-08-18 21.000 C/P

America Movil S.A.B. de C.V.

SERIES CODE

AMX 2012-08-18 16.000 C/P
AMX 2012-08-18 19.000 C/P
AMX 2012-08-18 22.000 C/P
AMX 2012-08-18 25.000 C/P
AMX 2012-08-18 28.000 C/P

AMX

AMX 2012-08-18 17.000 C/P
AMX 2012-08-18 20.000 C/P
AMX 2012-08-18 23.000 C/P
AMX 2012-08-18 26.000 C/P
AMX 2012-08-18 29.000 C/P

FEB

AB.EIP.Q.X,Z

AMX 2012-08-18 18.000 C/P
AMX 2012-08-18 21.000 C/P
AMX 2012-08-18 24.000 C/P
AMX 2012-08-18 27.000 C/P
AMX 2012-08-18 30.000 C/P
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AMAZON COM

SERIES CODE

AMZN 2012-02-18 90.000 C/P

AMZN 2012-02-18 105.000 C/P
AMZN 2012-02-18 120.000 C/P
AMZN 2012-02-18 135.000 C/P
AMZN 2012-02-18 150.000 C/P
AMZN 2012-02-18 165.000 C/P
AMZN 2012-02-18 180.000 C/P
AMZN 2012-02-18 195.000 C/P
AMZN 2012-02-18 210.000 C/P
AMZN 2012-02-18 225.000 C/P
AMZN 2012-02-18 240.000 C/P
AMZN 2012-02-18 255.000 C/P
AMZN 2012-02-18 270.000 C/P

AMZN

AMZN 2012-02-18 95.000 C/P

AMZN 2012-02-18 110.000 C/P
AMZN 2012-02-18 125.000 C/P
AMZN 2012-02-18 140.000 C/P
AMZN 2012-02-18 155.000 C/P
AMZN 2012-02-18 170.000 C/P
AMZN 2012-02-18 185.000 C/P
AMZN 2012-02-18 200.000 C/P
AMZN 2012-02-18 215.000 C/P
AMZN 2012-02-18 230.000 C/P
AMZN 2012-02-18 245.000 C/P
AMZN 2012-02-18 260.000 C/P
AMZN 2012-02-18 275.000 C/P

JAN

ABELP.QW,X,Z

AMZN 2012-02-18 100.000 C/P
AMZN 2012-02-18 115.000 C/P
AMZN 2012-02-18 130.000 C/P
AMZN 2012-02-18 145.000 C/P
AMZN 2012-02-18 160.000 C/P
AMZN 2012-02-18 175.000 C/P
AMZN 2012-02-18 190.000 C/P
AMZN 2012-02-18 205.000 C/P
AMZN 2012-02-18 220.000 C/P
AMZN 2012-02-18 235.000 C/P
AMZN 2012-02-18 250.000 C/P
AMZN 2012-02-18 265.000 C/P
AMZN 2012-02-18 285.000 C/P

AUTONATION, INC

SERIES CODE

AN 2012-02-18 28.000 C/P
AN 2012-02-18 31.000 C/P
AN 2012-02-18 34.000 C/P
AN 2012-02-18 37.000 C/P
AN 2012-02-18 40.000 C/P
AN 2012-02-18 43.000 C/P

AN

AN 2012-02-18 29.000 C/P
AN 2012-02-18 32.000 C/P
AN 2012-02-18 35.000 C/P
AN 2012-02-18 38.000 C/P
AN 2012-02-18 41.000 C/P
AN 2012-02-18 44.000 C/P

JAN

AB.EILP.QX,Z

AN 2012-02-18 30.000 C/P
AN 2012-02-18 33.000 C/P
AN 2012-02-18 36.000 C/P
AN 2012-02-18 39.000 C/P
AN 2012-02-18 42.000 C/P

ANADIGICS INC

SERIES CODE

ANAD 2012-02-18 2.500 C/P

ANAD

ANAD 2012-02-18 5.000 C/P

JAN

B,E,I,P,X,Z

ANAD 2012-02-18 7.500 C/P

The Andersons, Inc.

SERIES CODE

ANDE 2012-02-18 22.500 C/P
ANDE 2012-02-18 35.000 C/P
ANDE 2012-02-18 50.000 C/P

ANDE

ANDE 2012-02-18 25.000 C/P
ANDE 2012-02-18 40.000 C/P
ANDE 2012-02-18 55.000 C/P

MAR

B,E,I,P,.X,Z

ANDE 2012-02-18 30.000 C/P
ANDE 2012-02-18 45.000 C/P
ANDE 2012-02-18 60.000 C/P

ABERCROMBIE & FITCH CO

SERIES CODE

ANF 2012-08-18 35.000 C/P
ANF 2012-08-18 41.000 C/P
ANF 2012-08-18 44.000 C/P
ANF 2012-08-18 47.000 C/P
ANF 2012-08-18 50.000 C/P
ANF 2012-08-18 57.500 C/P

ANF

ANF 2012-08-18 39.000 C/P
ANF 2012-08-18 42.000 C/P
ANF 2012-08-18 45.000 C/P
ANF 2012-08-18 48.000 C/P
ANF 2012-08-18 52.500 C/P
ANF 2012-08-18 60.000 C/P

FEB

AB.E,ILP.QW,X,Z

ANF 2012-08-18 40.000 C/P
ANF 2012-08-18 43.000 C/P
ANF 2012-08-18 46.000 C/P
ANF 2012-08-18 49.000 C/P
ANF 2012-08-18 55.000 C/P

ANN Inc.

SERIES CODE

ANN 2012-02-18 16.000 C/P

ANN

ANN 2012-02-18 17.000 C/P

MAR

AB.EIP.QX,Z

ANN 2012-02-18 18.000 C/P
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SERIES CODE

ANN 2012-02-18 19.000 C/P
ANN 2012-02-18 22.000 C/P
ANN 2012-02-18 25.000 C/P
ANN 2012-02-18 28.000 C/P
ANN 2012-02-18 31.000 C/P

ANN 2012-02-18 20.000 C/P
ANN 2012-02-18 23.000 C/P
ANN 2012-02-18 26.000 C/P
ANN 2012-02-18 29.000 C/P
ANN 2012-02-18 32.000 C/P

ANN 2012-02-18 21.000 C/P
ANN 2012-02-18 24.000 C/P
ANN 2012-02-18 27.000 C/P
ANN 2012-02-18 30.000 C/P

ALPHA NATURAL RESOURCES INC

SERIES CODE

ANR 2012-02-18 13.000 C/P
ANR 2012-02-18 16.000 C/P
ANR 2012-02-18 19.000 C/P
ANR 2012-02-18 22.000 C/P
ANR 2012-02-18 25.000 C/P

ANR

ANR 2012-02-18 14.000 C/P
ANR 2012-02-18 17.000 C/P
ANR 2012-02-18 20.000 C/P
ANR 2012-02-18 23.000 C/P
ANR 2012-02-18 26.000 C/P

MAR AB,EI,P,QW,X,Z

ANR 2012-02-18 15.000 C/P
ANR 2012-02-18 18.000 C/P
ANR 2012-02-18 21.000 C/P
ANR 2012-02-18 24.000 C/P
ANR 2012-02-18 27.000 C/P

Allied Nevada Gold Corporation

SERIES CODE

ANV 2012-02-18 17.500 C/P
ANV 2012-02-18 25.000 C/P
ANV 2012-02-18 40.000 C/P

ANV

ANV 2012-02-18 20.000 C/P
ANV 2012-02-18 30.000 C/P
ANV 2012-02-18 45.000 C/P

MAR A,B,E,I,P,X,Z

ANV 2012-02-18 22.500 C/P
ANV 2012-02-18 35.000 C/P

American Oriental Bioengineering

SERIES CODE

AOB 2012-02-18 1.000 C/P
AOB 2012-02-18 4.000 C/P

AOB

AOB 2012-02-18 2.000 C/P

JAN AB.E,I,P.X,Z

AOB 2012-02-18 3.000 C/P

AOL Inc.

SERIES CODE

AOL 2012-02-18 6.000 C/P
AOL 2012-02-18 9.000 C/P
AOL 2012-02-18 12.000 C/P
AOL 2012-02-18 15.000 C/P
AOL 2012-02-18 18.000 C/P
AOL 2012-02-18 21.000 C/P

AOL

AOL 2012-02-18 7.000 C/P

AOL 2012-02-18 10.000 C/P
AOL 2012-02-18 13.000 C/P
AOL 2012-02-18 16.000 C/P
AOL 2012-02-18 19.000 C/P
AOL 2012-02-18 22.000 C/P

JAN A,B,E,I,P,Q,X,Z

AOL 2012-02-18 8.000 C/P

AOL 2012-02-18 11.000 C/P
AOL 2012-02-18 14.000 C/P
AOL 2012-02-18 17.000 C/P
AOL 2012-02-18 20.000 C/P

AON CORPORATION

SERIES CODE

AON 2012-02-18 35.000 C/P
AON 2012-02-18 42.500 C/P
AON 2012-02-18 50.000 C/P

AON

AON 2012-02-18 37.500 C/P
AON 2012-02-18 45.000 C/P
AON 2012-02-18 52.500 C/P

JAN A,B,E,I,P,X,Z

AON 2012-02-18 40.000 C/P
AON 2012-02-18 47.500 C/P
AON 2012-02-18 55.000 C/P

A123 Systems Inc.

SERIES CODE

AONE 2012-02-18 1.000 C/P
AONE 2012-02-18 4.000 C/P

AONE

AONE 2012-02-18 2.000 C/P
AONE 2012-02-18 5.000 C/P

MAR A,B,EI,P,Q,X,Z

AONE 2012-02-18 3.000 C/P
AONE 2012-02-18 6.000 C/P
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APACHE CORP

SERIES CODE

APA 2012-02-18 80.000 C/P
APA 2012-02-18 87.500 C/P
APA 2012-02-18 95.000 C/P
APA 2012-02-18 105.000 C/P

APA

APA 2012-02-18 82.500 C/P
APA 2012-02-18 90.000 C/P
APA 2012-02-18 97.500 C/P

JAN AB,EI,P,QW,X,Z

APA 2012-02-18 85.000 C/P
APA 2012-02-18 92.500 C/P
APA 2012-02-18 100.000 C/P

ANADARKO PETROLEUM CORPORATION

SERIES CODE

APC 2012-08-18 65.000 C/P
APC 2012-08-18 72.500 C/P
APC 2012-08-18 80.000 C/P

APC

APC 2012-08-18 67.500 C/P
APC 2012-08-18 75.000 C/P
APC 2012-08-18 82.500 C/P

FEB AB,E|I,P,QW,X,Z

APC 2012-08-18 70.000 C/P
APC 2012-08-18 77.500 C/P
APC 2012-08-18 85.000 C/P

AIR PRODUCTS AND CHEMICALS,INC

SERIES CODE

APD 2012-02-18 55.000 C/P
APD 2012-02-18 70.000 C/P
APD 2012-02-18 85.000 C/P
APD 2012-02-18 100.000 C/P

APD

APD 2012-02-18 60.000 C/P
APD 2012-02-18 75.000 C/P
APD 2012-02-18 90.000 C/P
APD 2012-02-18 105.000 C/P

MAR AB,E I,P,X,Z

APD 2012-02-18 65.000 C/P
APD 2012-02-18 80.000 C/P
APD 2012-02-18 95.000 C/P

AMPHENOL CORPORATION

SERIES CODE

APH 2012-02-18 22.500 C/P
APH 2012-02-18 35.000 C/P
APH 2012-02-18 50.000 C/P

APH

APH 2012-02-18 25.000 C/P
APH 2012-02-18 40.000 C/P
APH 2012-02-18 55.000 C/P

JAN AB,E,l,P,X,Z

APH 2012-02-18 30.000 C/P
APH 2012-02-18 45.000 C/P
APH 2012-02-18 60.000 C/P

Acme Packet, Inc.

SERIES CODE

APKT 2012-08-18 22.500 C/P
APKT 2012-08-18 30.000 C/P
APKT 2012-08-18 37.500 C/P

APKT

APKT 2012-08-18 25.000 C/P
APKT 2012-08-18 32.500 C/P
APKT 2012-08-18 40.000 C/P

FEB A,B,E,I,P,Q,X,Z

APKT 2012-08-18 27.500 C/P
APKT 2012-08-18 35.000 C/P
APKT 2012-08-18 42.500 C/P

Atlas Pipeline Partners, L.P.

SERIES CODE

APL 2012-08-18 26.000 C/P
APL 2012-08-18 29.000 C/P
APL 2012-08-18 32.000 C/P
APL 2012-08-18 35.000 C/P
APL 2012-08-18 38.000 C/P
APL 2012-08-18 41.000 C/P

APL

APL 2012-08-18 27.000 C/P
APL 2012-08-18 30.000 C/P
APL 2012-08-18 33.000 C/P
APL 2012-08-18 36.000 C/P
APL 2012-08-18 39.000 C/P
APL 2012-08-18 42.000 C/P

FEB ABE,I,P,Q.X,Z

APL 2012-08-18 28.000 C/P
APL 2012-08-18 31.000 C/P
APL 2012-08-18 34.000 C/P
APL 2012-08-18 37.000 C/P
APL 2012-08-18 40.000 C/P

APOLLO GROUP INC.

SERIES CODE

APOL 2012-08-18 42.000 C/P
APOL 2012-08-18 45.000 C/P
APOL 2012-08-18 48.000 C/P

APOL

APOL 2012-08-18 43.000 C/P
APOL 2012-08-18 46.000 C/P
APOL 2012-08-18 49.000 C/P

FEB A,B.E,I,P,QW,X,Z

APOL 2012-08-18 44.000 C/P
APOL 2012-08-18 47.000 C/P
APOL 2012-08-18 50.000 C/P
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SERIES CODE

APOL 2012-08-18 55.000 C/P
APOL 2012-08-18 70.000 C/P

APOL 2012-08-18 60.000 C/P
APOL 2012-08-18 75.000 C/P

APOL 2012-08-18 65.000 C/P

Accuray Incorporated

SERIES CODE

ARAY 2012-02-18 2.500 C/P

ARAY

ARAY 2012-02-18 5.000 C/P

MAR AB.E,I,P.X,Z

ARAY 2012-02-18 7.500 C/P

ARIBA, INC.

SERIES CODE

ARBA 2012-08-18 17.500 C/P
ARBA 2012-08-18 25.000 C/P
ARBA 2012-08-18 40.000 C/P

ARBA

ARBA 2012-08-18 20.000 C/P
ARBA 2012-08-18 30.000 C/P
ARBA 2012-08-18 45.000 C/P

FEB AB,E,I,P,X,Z

ARBA 2012-08-18 22.500 C/P
ARBA 2012-08-18 35.000 C/P

Ares Capital Corporation

SERIES CODE

ARCC 2012-02-18 7.000 C/P

ARCC 2012-02-18 10.000 C/P
ARCC 2012-02-18 13.000 C/P
ARCC 2012-02-18 16.000 C/P
ARCC 2012-02-18 19.000 C/P
ARCC 2012-02-18 22.000 C/P

ARCC

ARCC 2012-02-18 8.000 C/P

ARCC 2012-02-18 11.000 C/P
ARCC 2012-02-18 14.000 C/P
ARCC 2012-02-18 17.000 C/P
ARCC 2012-02-18 20.000 C/P
ARCC 2012-02-18 23.000 C/P

MAR AB,E I,P,X,Z

ARCC 2012-02-18 9.000 C/P

ARCC 2012-02-18 12.000 C/P
ARCC 2012-02-18 15.000 C/P
ARCC 2012-02-18 18.000 C/P
ARCC 2012-02-18 21.000 C/P

Arcos Dorados Holdings Inc.

SERIES CODE

ARCO 2012-08-18 12.500 C/P
ARCO 2012-08-18 20.000 C/P
ARCO 2012-08-18 30.000 C/P

ARCO

ARCO 2012-08-18 15.000 C/P
ARCO 2012-08-18 22.500 C/P

FEB AB,EIP,X

ARCO 2012-08-18 17.500 C/P
ARCO 2012-08-18 25.000 C/P

AIRGAS, INC.

SERIES CODE

ARG 2012-02-18 65.000 C/P
ARG 2012-02-18 72.500 C/P
ARG 2012-02-18 80.000 C/P

ARG

ARG 2012-02-18 67.500 C/P
ARG 2012-02-18 75.000 C/P
ARG 2012-02-18 82.500 C/P

JAN A,B,E,l,P,QW,X,Z

ARG 2012-02-18 70.000 C/P
ARG 2012-02-18 77.500 C/P
ARG 2012-02-18 85.000 C/P

ARIAD PHARMA

SERIES CODE

ARIA 2012-08-18 3.000 C/P
ARIA 2012-08-18 6.000 C/P
ARIA 2012-08-18 9.000 C/P
ARIA 2012-08-18 12.000 C/P
ARIA 2012-08-18 15.000 C/P
ARIA 2012-08-18 18.000 C/P

ARIA

ARIA 2012-08-18 4.000 C/P
ARIA 2012-08-18 7.000 C/P
ARIA 2012-08-18 10.000 C/P
ARIA 2012-08-18 13.000 C/P
ARIA 2012-08-18 16.000 C/P
ARIA 2012-08-18 19.000 C/P

FEB ABE,I.P,Q.X,Z

ARIA 2012-08-18 5.000 C/P
ARIA 2012-08-18 8.000 C/P
ARIA 2012-08-18 11.000 C/P
ARIA 2012-08-18 14.000 C/P
ARIA 2012-08-18 17.000 C/P
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ALLIANCE RESOURCE PARTNERS

SERIES CODE

ARLP 2012-02-18 45.000 C/P
ARLP 2012-02-18 60.000 C/P
ARLP 2012-02-18 75.000 C/P
ARLP 2012-02-18 90.000 C/P

ARLP

ARLP 2012-02-18 50.000 C/P
ARLP 2012-02-18 65.000 C/P
ARLP 2012-02-18 80.000 C/P
ARLP 2012-02-18 95.000 C/P

AB,EI,P,X,Z

ARLP 2012-02-18 55.000 C/P
ARLP 2012-02-18 70.000 C/P
ARLP 2012-02-18 85.000 C/P

ARM HOLDINGS PLC

SERIES CODE

ARMH 2012-02-18 18.000 C/P
ARMH 2012-02-18 21.000 C/P
ARMH 2012-02-18 24.000 C/P
ARMH 2012-02-18 27.000 C/P
ARMH 2012-02-18 30.000 C/P
ARMH 2012-02-18 33.000 C/P

ARMH

ARMH 2012-02-18 19.000 C/P
ARMH 2012-02-18 22.000 C/P
ARMH 2012-02-18 25.000 C/P
ARMH 2012-02-18 28.000 C/P
ARMH 2012-02-18 31.000 C/P
ARMH 2012-02-18 34.000 C/P

AB.EILP,QXZ

ARMH 2012-02-18 20.000 C/P
ARMH 2012-02-18 23.000 C/P
ARMH 2012-02-18 26.000 C/P
ARMH 2012-02-18 29.000 C/P
ARMH 2012-02-18 32.000 C/P

ARENA PHARMACEUTICALS INC

SERIES CODE

ARNA 2012-02-18 1.000 C/P
ARNA 2012-02-18 2.500 C/P
ARNA 2012-02-18 4.000 C/P

ARNA

ARNA 2012-02-18 1.500 C/P
ARNA 2012-02-18 3.000 C/P
ARNA 2012-02-18 5.000 C/P

AB.E.I,P.QWX.Z

ARNA 2012-02-18 2.000 C/P
ARNA 2012-02-18 3.500 C/P
ARNA 2012-02-18 6.000 C/P

AEROPOSTALE, INC.

SERIES CODE

ARO 2012-02-18 7.000 C/P

ARO 2012-02-18 10.000 C/P
ARO 2012-02-18 13.000 C/P
ARO 2012-02-18 16.000 C/P
ARO 2012-02-18 19.000 C/P
ARO 2012-02-18 22.000 C/P

ARO

ARO 2012-02-18 8.000 C/P

ARO 2012-02-18 11.000 C/P
ARO 2012-02-18 14.000 C/P
ARO 2012-02-18 17.000 C/P
ARO 2012-02-18 20.000 C/P
ARO 2012-02-18 23.000 C/P

ABEILP,QXZ

ARO 2012-02-18 9.000 C/P

ARO 2012-02-18 12.000 C/P
ARO 2012-02-18 15.000 C/P
ARO 2012-02-18 18.000 C/P
ARO 2012-02-18 21.000 C/P

ARRIS GROUP INC.

SERIES CODE

ARRS 2012-08-18 2.500 C/P
ARRS 2012-08-18 10.000 C/P
ARRS 2012-08-18 17.500 C/P

ARRS

ARRS 2012-08-18 5.000 C/P
ARRS 2012-08-18 12.500 C/P
ARRS 2012-08-18 20.000 C/P

AB,EILP,X,Z

ARRS 2012-08-18 7.500 C/P
ARRS 2012-08-18 15.000 C/P

Aruba Networks, Inc.

SERIES CODE

ARUN 2012-02-18 11.000 C/P
ARUN 2012-02-18 14.000 C/P
ARUN 2012-02-18 17.000 C/P
ARUN 2012-02-18 20.000 C/P
ARUN 2012-02-18 23.000 C/P
ARUN 2012-02-18 26.000 C/P

ARUN

ARUN 2012-02-18 12.000 C/P
ARUN 2012-02-18 15.000 C/P
ARUN 2012-02-18 18.000 C/P
ARUN 2012-02-18 21.000 C/P
ARUN 2012-02-18 24.000 C/P
ARUN 2012-02-18 27.000 C/P

AB.EIP.QX,Z

ARUN 2012-02-18 13.000 C/P
ARUN 2012-02-18 16.000 C/P
ARUN 2012-02-18 19.000 C/P
ARUN 2012-02-18 22.000 C/P
ARUN 2012-02-18 25.000 C/P
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ASHLAND INC

SERIES CODE

ASH 2012-02-18 30.000 C/P
ASH 2012-02-18 45.000 C/P
ASH 2012-02-18 60.000 C/P
ASH 2012-02-18 75.000 C/P

ASH

ASH 2012-02-18 35.000 C/P
ASH 2012-02-18 50.000 C/P
ASH 2012-02-18 65.000 C/P
ASH 2012-02-18 80.000 C/P

JAN ABEILP,QXZ

ASH 2012-02-18 40.000 C/P
ASH 2012-02-18 55.000 C/P
ASH 2012-02-18 70.000 C/P

Asialnfo-Linkage, Inc

SERIES CODE

ASIA 2012-02-18 1.000 C/P
ASIA 2012-02-18 4.000 C/P
ASIA 2012-02-18 7.000 C/P
ASIA 2012-02-18 10.000 C/P
ASIA 2012-02-18 13.000 C/P
ASIA 2012-02-18 16.000 C/P

ASIA

ASIA 2012-02-18 2.000 C/P
ASIA 2012-02-18 5.000 C/P
ASIA 2012-02-18 8.000 C/P
ASIA 2012-02-18 11.000 C/P
ASIA 2012-02-18 14.000 C/P

JAN ABEILP,QXZ

ASIA 2012-02-18 3.000 C/P
ASIA 2012-02-18 6.000 C/P
ASIA 2012-02-18 9.000 C/P
ASIA 2012-02-18 12.000 C/P
ASIA 2012-02-18 15.000 C/P

ASML HOLDING NV

SERIES CODE

ASML 2012-02-18 30.000 C/P
ASML 2012-02-18 37.500 C/P
ASML 2012-02-18 45.000 C/P

ASML

ASML 2012-02-18 32.500 C/P
ASML 2012-02-18 40.000 C/P
ASML 2012-02-18 47.500 C/P

JAN AB.E,I,P.X,Z

ASML 2012-02-18 35.000 C/P
ASML 2012-02-18 42.500 C/P
ASML 2012-02-18 50.000 C/P

Ascena Retail Group, Inc.

SERIES CODE

ASNA 2012-02-18 20.000 C/P
ASNA 2012-02-18 23.000 C/P
ASNA 2012-02-18 26.000 C/P
ASNA 2012-02-18 29.000 C/P
ASNA 2012-02-18 32.000 C/P
ASNA 2012-02-18 35.000 C/P

ASNA

ASNA 2012-02-18 21.000 C/P
ASNA 2012-02-18 24.000 C/P
ASNA 2012-02-18 27.000 C/P
ASNA 2012-02-18 30.000 C/P
ASNA 2012-02-18 33.000 C/P
ASNA 2012-02-18 36.000 C/P

MAR AB,E,l,P,X,Z

ASNA 2012-02-18 22.000 C/P
ASNA 2012-02-18 25.000 C/P
ASNA 2012-02-18 28.000 C/P
ASNA 2012-02-18 31.000 C/P
ASNA 2012-02-18 34.000 C/P

Ascent Solar Technologies Inc

SERIES CODE

ASTI 2012-02-18 2.500 C/P

ASTI

ASTI 2012-02-18 5.000 C/P

JAN AB,EX,Z

ASTI 2012-02-18 7.500 C/P

Astex Pharmaceuticals

SERIES CODE

ASTX 2012-02-18 2.500 C/P

ASTX

ASTX 2012-02-18 5.000 C/P

JAN AB,EI,P,X

ASTX 2012-02-18 7.500 C/P

Athenahealth, Inc.

SERIES CODE

ATHN 2012-02-18 44.000 C/P
ATHN 2012-02-18 47.000 C/P
ATHN 2012-02-18 50.000 C/P
ATHN 2012-02-18 65.000 C/P
ATHN 2012-02-18 80.000 C/P

ATHN

ATHN 2012-02-18 45.000 C/P
ATHN 2012-02-18 48.000 C/P
ATHN 2012-02-18 55.000 C/P
ATHN 2012-02-18 70.000 C/P
ATHN 2012-02-18 85.000 C/P

MAR AB.E,I,P.X,Z

ATHN 2012-02-18 46.000 C/P
ATHN 2012-02-18 49.000 C/P
ATHN 2012-02-18 60.000 C/P
ATHN 2012-02-18 75.000 C/P
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Allegheny Technologies, Inc.

SERIES CODE

ATl 2012-02-18 35.000 C/P
ATI 2012-02-18 42.500 C/P
ATl 2012-02-18 50.000 C/P

ATI

ATI 2012-02-18 37.500 C/P
ATI 2012-02-18 45.000 C/P
ATI 2012-02-18 52.500 C/P

JAN ABEILP,QXZ

ATI 2012-02-18 40.000 C/P
ATI 2012-02-18 47.500 C/P
ATI 2012-02-18 55.000 C/P

ALLIANT TECHSYSTEM INC.

SERIES CODE

ATK 2012-08-18 30.000 C/P
ATK 2012-08-18 45.000 C/P
ATK 2012-08-18 60.000 C/P
ATK 2012-08-18 75.000 C/P

ATK

ATK 2012-08-18 35.000 C/P
ATK 2012-08-18 50.000 C/P
ATK 2012-08-18 65.000 C/P
ATK 2012-08-18 80.000 C/P

FEB A,B,E,I,P,X,Z

ATK 2012-08-18 40.000 C/P
ATK 2012-08-18 55.000 C/P
ATK 2012-08-18 70.000 C/P

Atlas Energy, L.P.

SERIES CODE

ATLS 2012-02-18 16.000 C/P
ATLS 2012-02-18 19.000 C/P
ATLS 2012-02-18 22.000 C/P
ATLS 2012-02-18 25.000 C/P
ATLS 2012-02-18 28.000 C/P
ATLS 2012-02-18 31.000 C/P

ATLS

ATLS 2012-02-18 17.000 C/P
ATLS 2012-02-18 20.000 C/P
ATLS 2012-02-18 23.000 C/P
ATLS 2012-02-18 26.000 C/P
ATLS 2012-02-18 29.000 C/P
ATLS 2012-02-18 32.000 C/P

JAN AB,EI,P,X

ATLS 2012-02-18 18.000 C/P
ATLS 2012-02-18 21.000 C/P
ATLS 2012-02-18 24.000 C/P
ATLS 2012-02-18 27.000 C/P
ATLS 2012-02-18 30.000 C/P

ATMI INC

SERIES CODE

ATMI 2012-02-18 7.500 C/P

ATMI 2012-02-18 15.000 C/P
ATMI 2012-02-18 22.500 C/P
ATMI 2012-02-18 35.000 C/P

ATMI

ATMI 2012-02-18 10.000 C/P
ATMI 2012-02-18 17.500 C/P
ATMI 2012-02-18 25.000 C/P

MAR AB,EX,Z

ATMI 2012-02-18 12.500 C/P
ATMI 2012-02-18 20.000 C/P
ATMI 2012-02-18 30.000 C/P

ATMEL CORP

SERIES CODE

ATML 2012-08-18 1.000 C/P
ATML 2012-08-18 4.000 C/P
ATML 2012-08-18 7.000 C/P
ATML 2012-08-18 10.000 C/P
ATML 2012-08-18 13.000 C/P
ATML 2012-08-18 16.000 C/P

ATML

ATML 2012-08-18 2.000 C/P
ATML 2012-08-18 5.000 C/P
ATML 2012-08-18 8.000 C/P
ATML 2012-08-18 11.000 C/P
ATML 2012-08-18 14.000 C/P

FEB AB,E|ILP,Q,X,Z

ATML 2012-08-18 3.000 C/P
ATML 2012-08-18 6.000 C/P
ATML 2012-08-18 9.000 C/P
ATML 2012-08-18 12.000 C/P
ATML 2012-08-18 15.000 C/P

ATP OIL & GAS CORPORATION

SERIES CODE

ATPG 2012-02-18 1.000 C/P
ATPG 2012-02-18 4.000 C/P
ATPG 2012-02-18 7.000 C/P
ATPG 2012-02-18 10.000 C/P
ATPG 2012-02-18 13.000 C/P

ATPG

ATPG 2012-02-18 2.000 C/P
ATPG 2012-02-18 5.000 C/P
ATPG 2012-02-18 8.000 C/P
ATPG 2012-02-18 11.000 C/P

MAR A,B.E,ILP,QW,X,Z

ATPG 2012-02-18 3.000 C/P
ATPG 2012-02-18 6.000 C/P
ATPG 2012-02-18 9.000 C/P
ATPG 2012-02-18 12.000 C/P
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Activision Blizzard, Inc.

SERIES CODE

ATVI 2012-08-18 4.000 C/P
ATVI 2012-08-18 7.000 C/P
ATVI 2012-08-18 10.000 C/P
ATVI 2012-08-18 13.000 C/P
ATVI 2012-08-18 16.000 C/P
ATVI 2012-08-18 19.000 C/P

ATVI FEB

ATVI 2012-08-18 5.000 C/P
ATVI 2012-08-18 8.000 C/P
ATVI 2012-08-18 11.000 C/P
ATVI 2012-08-18 14.000 C/P
ATVI 2012-08-18 17.000 C/P
ATVI 2012-08-18 20.000 C/P

ABELP.QW,X,Z

ATVI 2012-08-18 6.000 C/P
ATVI 2012-08-18 9.000 C/P
ATVI 2012-08-18 12.000 C/P
ATVI 2012-08-18 15.000 C/P
ATVI 2012-08-18 18.000 C/P

ATWOOD OCEANICS , INC

SERIES CODE

ATW 2012-02-18 20.000 C/P
ATW 2012-02-18 30.000 C/P
ATW 2012-02-18 45.000 C/P

ATW MAR

ATW 2012-02-18 22.500 C/P
ATW 2012-02-18 35.000 C/P
ATW 2012-02-18 50.000 C/P

AB,EILP,X,Z

ATW 2012-02-18 25.000 C/P
ATW 2012-02-18 40.000 C/P
ATW 2012-02-18 55.000 C/P

ANGLOGOLD ASHANTI LTD.

SERIES CODE

AU 2012-02-18 34.000 C/P
AU 2012-02-18 37.000 C/P
AU 2012-02-18 40.000 C/P
AU 2012-02-18 43.000 C/P
AU 2012-02-18 46.000 C/P
AU 2012-02-18 49.000 C/P

AU JAN

AU 2012-02-18 35.000 C/P
AU 2012-02-18 38.000 C/P
AU 2012-02-18 41.000 C/P
AU 2012-02-18 44.000 C/P
AU 2012-02-18 47.000 C/P
AU 2012-02-18 50.000 C/P

AB.EIP.QX,Z

AU 2012-02-18 36.000 C/P
AU 2012-02-18 39.000 C/P
AU 2012-02-18 42.000 C/P
AU 2012-02-18 45.000 C/P
AU 2012-02-18 48.000 C/P

AU OPTRONICS CORP

SERIES CODE

AUO 2012-02-18 2.500 C/P

AUO JAN

AUO 2012-02-18 5.000 C/P

AB,EI,P,X,Z

AUO 2012-02-18 7.500 C/P

AuRico Gold Inc.

SERIES CODE

AUQ 2012-02-18 1.000 C/P
AUQ 2012-02-18 4.000 C/P
AUQ 2012-02-18 7.000 C/P
AUQ 2012-02-18 10.000 C/P
AUQ 2012-02-18 13.000 C/P
AUQ 2012-02-18 16.000 C/P

AUQ MAR

AUQ 2012-02-18 2.000 C/P
AUQ 2012-02-18 5.000 C/P
AUQ 2012-02-18 8.000 C/P
AUQ 2012-02-18 11.000 C/P
AUQ 2012-02-18 14.000 C/P

AB.EILP.QX,Z

AUQ 2012-02-18 3.000 C/P
AUQ 2012-02-18 6.000 C/P
AUQ 2012-02-18 9.000 C/P
AUQ 2012-02-18 12.000 C/P
AUQ 2012-02-18 15.000 C/P

Auxilium Pharmaceuticals Inc.

SERIES CODE

AUXL 2012-02-18 5.000 C/P

AUXL 2012-02-18 12.500 C/P
AUXL 2012-02-18 20.000 C/P
AUXL 2012-02-18 30.000 C/P

AUXL MAR

AUXL 2012-02-18 7.500 C/P

AUXL 2012-02-18 15.000 C/P
AUXL 2012-02-18 22.500 C/P
AUXL 2012-02-18 35.000 C/P

AB,E I,P,X,Z

AUXL 2012-02-18 10.000 C/P
AUXL 2012-02-18 17.500 C/P
AUXL 2012-02-18 25.000 C/P
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YAMANA GOLD, INC

SERIES CODE

AUY 2012-02-18 6.000 C/P
AUY 2012-02-18 9.000 C/P
AUY 2012-02-18 12.000 C/P
AUY 2012-02-18 15.000 C/P
AUY 2012-02-18 18.000 C/P
AUY 2012-02-18 21.000 C/P

AUY

AUY 2012-02-18 7.000 C/P

AUY 2012-02-18 10.000 C/P
AUY 2012-02-18 13.000 C/P
AUY 2012-02-18 16.000 C/P
AUY 2012-02-18 19.000 C/P
AUY 2012-02-18 22.000 C/P

JAN AB,EI,P,QW,X,Z

AUY 2012-02-18 8.000 C/P

AUY 2012-02-18 11.000 C/P
AUY 2012-02-18 14.000 C/P
AUY 2012-02-18 17.000 C/P
AUY 2012-02-18 20.000 C/P

Aerovironment Inc

SERIES CODE

AVAYV 2012-02-18 17.500 C/P
AVAYV 2012-02-18 25.000 C/P
AVAYV 2012-02-18 40.000 C/P

AVAV

AVAYV 2012-02-18 20.000 C/P
AVAYV 2012-02-18 30.000 C/P
AVAYV 2012-02-18 45.000 C/P

MAR AB,E,I,P,X,Z

AVAV 2012-02-18 22.500 C/P
AVAV 2012-02-18 35.000 C/P

AVALONBAY COMMUNITIES INC

SERIES CODE

AVB 2012-02-18 95.000 C/P

AVB 2012-02-18 110.000 C/P
AVB 2012-02-18 125.000 C/P
AVB 2012-02-18 140.000 C/P
AVB 2012-02-18 155.000 C/P

AVB

AVB 2012-02-18 100.000 C/P
AVB 2012-02-18 115.000 C/P
AVB 2012-02-18 130.000 C/P
AVB 2012-02-18 145.000 C/P

JAN AB,E I,P,X,Z

AVB 2012-02-18 105.000 C/P
AVB 2012-02-18 120.000 C/P
AVB 2012-02-18 135.000 C/P
AVB 2012-02-18 150.000 C/P

AVID TECHNOLOGIES,INC

SERIES CODE

AVID 2012-02-18 2.500 C/P
AVID 2012-02-18 10.000 C/P

AVID

AVID 2012-02-18 5.000 C/P
AVID 2012-02-18 12.500 C/P

MAR AB.E,I,P.X,Z

AVID 2012-02-18 7.500 C/P

Avalon Rare Metals, Inc.

SERIES CODE

AVL 2012-02-18 1.000 C/P
AVL 2012-02-18 4.000 C/P
AVL 2012-02-18 7.000 C/P

AVL

AVL 2012-02-18 2.000 C/P
AVL 2012-02-18 5.000 C/P

JAN A,B,E,I,P,Q,X,Z

AVL 2012-02-18 3.000 C/P
AVL 2012-02-18 6.000 C/P

Avanir Pharmaceuticals Inc

SERIES CODE

AVNR 2012-02-18 1.000 C/P
AVNR 2012-02-18 2.500 C/P
AVNR 2012-02-18 4.000 C/P

AVNR

AVNR 2012-02-18 1.500 C/P
AVNR 2012-02-18 3.000 C/P
AVNR 2012-02-18 5.000 C/P

MAR A,B,EI,P,Q,X,Z

AVNR 2012-02-18 2.000 C/P
AVNR 2012-02-18 3.500 C/P
AVNR 2012-02-18 6.000 C/P

AVON PRODUCTS

SERIES CODE

AVP 2012-02-18 9.000 C/P

AVP 2012-02-18 12.000 C/P
AVP 2012-02-18 15.000 C/P
AVP 2012-02-18 18.000 C/P

AVP

AVP 2012-02-18 10.000 C/P
AVP 2012-02-18 13.000 C/P
AVP 2012-02-18 16.000 C/P
AVP 2012-02-18 19.000 C/P

JAN ABEILP,QXZ

AVP 2012-02-18 11.000 C/P
AVP 2012-02-18 14.000 C/P
AVP 2012-02-18 17.000 C/P
AVP 2012-02-18 20.000 C/P
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SERIES CODE

AVP 2012-02-18 21.000 C/P
AVP 2012-02-18 24.000 C/P

AVP 2012-02-18 22.000 C/P
AVP 2012-02-18 25.000 C/P

AVP 2012-02-18 23.000 C/P

AVNET INC

SERIES CODE

AVT 2012-08-18 21.000 C/P
AVT 2012-08-18 24.000 C/P
AVT 2012-08-18 27.000 C/P
AVT 2012-08-18 30.000 C/P
AVT 2012-08-18 33.000 C/P
AVT 2012-08-18 36.000 C/P

AVT

AVT 2012-08-18 22.000 C/P
AVT 2012-08-18 25.000 C/P
AVT 2012-08-18 28.000 C/P
AVT 2012-08-18 31.000 C/P
AVT 2012-08-18 34.000 C/P
AVT 2012-08-18 37.000 C/P

AB,EI,P,X,Z

AVT 2012-08-18 23.000 C/P
AVT 2012-08-18 26.000 C/P
AVT 2012-08-18 29.000 C/P
AVT 2012-08-18 32.000 C/P
AVT 2012-08-18 35.000 C/P

AVERY DENNISON CORP.

SERIES CODE

AVY 2012-02-18 15.000 C/P
AVY 2012-02-18 22.500 C/P
AVY 2012-02-18 35.000 C/P

AVY

AVY 2012-02-18 17.500 C/P
AVY 2012-02-18 25.000 C/P
AVY 2012-02-18 40.000 C/P

AB.EIP.X,Z

AVY 2012-02-18 20.000 C/P
AVY 2012-02-18 30.000 C/P

American Water Works Co., Inc.

SERIES CODE

AWK 2012-02-18 17.500 C/P
AWK 2012-02-18 25.000 C/P
AWK 2012-02-18 40.000 C/P

AWK

AWK 2012-02-18 20.000 C/P
AWK 2012-02-18 30.000 C/P
AWK 2012-02-18 45.000 C/P

AB,E|I,P,X,Z

AWK 2012-02-18 22.500 C/P
AWK 2012-02-18 35.000 C/P

AMERICAN AXLE & MFG. HLDNGS

SERIES CODE

AXL 2012-02-18 1.000 C/P
AXL 2012-02-18 4.000 C/P
AXL 2012-02-18 7.000 C/P
AXL 2012-02-18 10.000 C/P
AXL 2012-02-18 13.000 C/P
AXL 2012-02-18 16.000 C/P

AXL

AXL 2012-02-18 2.000 C/P
AXL 2012-02-18 5.000 C/P
AXL 2012-02-18 8.000 C/P
AXL 2012-02-18 11.000 C/P
AXL 2012-02-18 14.000 C/P

ABEILP,QXZ

AXL 2012-02-18 3.000 C/P
AXL 2012-02-18 6.000 C/P
AXL 2012-02-18 9.000 C/P
AXL 2012-02-18 12.000 C/P
AXL 2012-02-18 15.000 C/P

AMERICAN EXPRESS

SERIES CODE

AXP 2012-02-18 35.000 C/P
AXP 2012-02-18 42.000 C/P
AXP 2012-02-18 45.000 C/P
AXP 2012-02-18 48.000 C/P
AXP 2012-02-18 52.500 C/P
AXP 2012-02-18 60.000 C/P

AXP

AXP 2012-02-18 40.000 C/P
AXP 2012-02-18 43.000 C/P
AXP 2012-02-18 46.000 C/P
AXP 2012-02-18 49.000 C/P
AXP 2012-02-18 55.000 C/P

AB.E,ILP.QW,X,Z

AXP 2012-02-18 41.000 C/P
AXP 2012-02-18 44.000 C/P
AXP 2012-02-18 47.000 C/P
AXP 2012-02-18 50.000 C/P
AXP 2012-02-18 57.500 C/P

Aircastle Limited

SERIES CODE

AYR 2012-02-18 2.500 C/P
AYR 2012-02-18 10.000 C/P

AYR

AYR 2012-02-18 5.000 C/P
AYR 2012-02-18 12.500 C/P

AB,EI,P,X,Z

AYR 2012-02-18 7.500 C/P
AYR 2012-02-18 15.000 C/P
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SERIES CODE

AYR 2012-02-18 17.500 C/P

AYR 2012-02-18 20.000 C/P

AYR 2012-02-18 22.500 C/P

ASTRAZENECA

SERIES CODE

AZN 2012-02-18 25.000 C/P
AZN 2012-02-18 40.000 C/P
AZN 2012-02-18 55.000 C/P

AZN

AZN 2012-02-18 30.000 C/P
AZN 2012-02-18 45.000 C/P
AZN 2012-02-18 60.000 C/P

JAN ABEILP,QXZ

AZN 2012-02-18 35.000 C/P
AZN 2012-02-18 50.000 C/P
AZN 2012-02-18 65.000 C/P

AUTOZONE INC.

SERIES CODE

AZO 2012-02-18 260.000 C/P
AZO 2012-02-18 290.000 C/P
AZO 2012-02-18 320.000 C/P
AZO 2012-02-18 350.000 C/P
AZO 2012-02-18 380.000 C/P

AZO

AZ0O 2012-02-18 270.000 C/P
AZO 2012-02-18 300.000 C/P
AZ0O 2012-02-18 330.000 C/P
AZO 2012-02-18 360.000 C/P
AZ0O 2012-02-18 390.000 C/P

MAR A,B,E,I,P,Q,X,Z

AZ0O 2012-02-18 280.000 C/P
AZO 2012-02-18 310.000 C/P
AZ0O 2012-02-18 340.000 C/P
AZO 2012-02-18 370.000 C/P
AZ0O 2012-02-18 400.000 C/P

BOEING CO

SERIES CODE

BA 2012-08-18 60.000 C/P
BA 2012-08-18 67.500 C/P
BA 2012-08-18 75.000 C/P

BA

BA 2012-08-18 62.500 C/P
BA 2012-08-18 70.000 C/P
BA 2012-08-18 77.500 C/P

FEB A,B.E,ILP,QW,X,Z

BA 2012-08-18 65.000 C/P
BA 2012-08-18 72.500 C/P
BA 2012-08-18 80.000 C/P

BANK OF AMERICA CORP.

SERIES CODE

BAC 2012-04-21 1.000 C/P
BAC 2012-04-21 4.000 C/P
BAC 2012-04-21 7.000 C/P
BAC 2012-04-21 10.000 C/P

BAC

BAC 2012-04-21 2.000 C/P
BAC 2012-04-21 5.000 C/P
BAC 2012-04-21 8.000 C/P

FEB AB,EILP,QW,X,Z

BAC 2012-04-21 3.000 C/P
BAC 2012-04-21 6.000 C/P
BAC 2012-04-21 9.000 C/P

Brookfield Asset Management Inc

SERIES CODE

BAM 2012-02-18 15.000 C/P
BAM 2012-02-18 22.500 C/P
BAM 2012-02-18 35.000 C/P

BAM

BAM 2012-02-18 17.500 C/P
BAM 2012-02-18 25.000 C/P
BAM 2012-02-18 40.000 C/P

MAR AB,E,P,X,Z

BAM 2012-02-18 20.000 C/P
BAM 2012-02-18 30.000 C/P

BAXTER INTERNATIONAL INC.

SERIES CODE

BAX 2012-08-18 37.500 C/P
BAX 2012-08-18 45.000 C/P
BAX 2012-08-18 52.500 C/P

BAX

BAX 2012-08-18 40.000 C/P
BAX 2012-08-18 47.500 C/P
BAX 2012-08-18 55.000 C/P

FEB AB,EI,P,QW,X,Z

BAX 2012-08-18 42.500 C/P
BAX 2012-08-18 50.000 C/P
BAX 2012-08-18 57.500 C/P

BED BATH & BEYOND INC.

SERIES CODE

BBBY 2012-08-18 47.000 C/P
BBBY 2012-08-18 50.000 C/P

BBBY

BBBY 2012-08-18 48.000 C/P
BBBY 2012-08-18 52.500 C/P

FEB A,B.E,I,P,QW,X,Z

BBBY 2012-08-18 49.000 C/P
BBBY 2012-08-18 55.000 C/P
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SERIES CODE

BBBY 2012-08-18 57.500 C/P
BBBY 2012-08-18 65.000 C/P
BBBY 2012-08-18 72.500 C/P

BBBY 2012-08-18 60.000 C/P
BBBY 2012-08-18 67.500 C/P
BBBY 2012-08-18 75.000 C/P

BBBY 2012-08-18 62.500 C/P
BBBY 2012-08-18 70.000 C/P
BBBY 2012-08-18 77.500 C/P

Banco Bradesco - ADR

SERIES CODE

BBD 2012-02-18 8.000 C/P

BBD 2012-02-18 11.000 C/P
BBD 2012-02-18 14.000 C/P
BBD 2012-02-18 17.000 C/P
BBD 2012-02-18 20.000 C/P
BBD 2012-02-18 23.000 C/P

BBD

BBD 2012-02-18 9.000 C/P

BBD 2012-02-18 12.000 C/P
BBD 2012-02-18 15.000 C/P
BBD 2012-02-18 18.000 C/P
BBD 2012-02-18 21.000 C/P
BBD 2012-02-18 24.000 C/P

MAR

ABELP,QW,X

BBD 2012-02-18 10.000 C/P
BBD 2012-02-18 13.000 C/P
BBD 2012-02-18 16.000 C/P
BBD 2012-02-18 19.000 C/P
BBD 2012-02-18 22.000 C/P

BLACK BOX CORP.

SERIES CODE

BBOX 2012-02-18 15.000 C/P
BBOX 2012-02-18 22.500 C/P
BBOX 2012-02-18 35.000 C/P

BBOX

BBOX 2012-02-18 17.500 C/P
BBOX 2012-02-18 25.000 C/P
BBOX 2012-02-18 40.000 C/P

MAR

B,E.X,Z

BBOX 2012-02-18 20.000 C/P
BBOX 2012-02-18 30.000 C/P

BB&T CORP

SERIES CODE

BBT 2012-02-18 16.000 C/P
BBT 2012-02-18 19.000 C/P
BBT 2012-02-18 22.000 C/P
BBT 2012-02-18 25.000 C/P
BBT 2012-02-18 28.000 C/P
BBT 2012-02-18 31.000 C/P

BBT

BBT 2012-02-18 17.000 C/P
BBT 2012-02-18 20.000 C/P
BBT 2012-02-18 23.000 C/P
BBT 2012-02-18 26.000 C/P
BBT 2012-02-18 29.000 C/P
BBT 2012-02-18 32.000 C/P

MAR

ABEILP.QWXZ

BBT 2012-02-18 18.000 C/P
BBT 2012-02-18 21.000 C/P
BBT 2012-02-18 24.000 C/P
BBT 2012-02-18 27.000 C/P
BBT 2012-02-18 30.000 C/P

BANCO BILBAO VIZCAYA

SERIES CODE

BBVA 2012-02-18 3.000 C/P
BBVA 2012-02-18 6.000 C/P
BBVA 2012-02-18 9.000 C/P
BBVA 2012-02-18 12.000 C/P

BBVA

BBVA 2012-02-18 4.000 C/P
BBVA 2012-02-18 7.000 C/P
BBVA 2012-02-18 10.000 C/P
BBVA 2012-02-18 13.000 C/P

JAN

AB,EP,X

BBVA 2012-02-18 5.000 C/P
BBVA 2012-02-18 8.000 C/P
BBVA 2012-02-18 11.000 C/P

Build-A-Bear Workshop, Inc

SERIES CODE

BBW 2012-02-18 2.500 C/P
BBW 2012-02-18 10.000 C/P

BBW

BBW 2012-02-18 5.000 C/P
BBW 2012-02-18 12.500 C/P

MAR

B,E,I,P,.X,Z

BBW 2012-02-18 7.500 C/P
BBW 2012-02-18 15.000 C/P

BEST BUY CO. INC.

SERIES CODE

BBY 2012-02-18 15.000 C/P
BBY 2012-02-18 18.000 C/P
BBY 2012-02-18 21.000 C/P
BBY 2012-02-18 24.000 C/P

BBY

BBY 2012-02-18 16.000 C/P
BBY 2012-02-18 19.000 C/P
BBY 2012-02-18 22.000 C/P
BBY 2012-02-18 25.000 C/P

MAR

AB.E.I,P.QWX.Z

BBY 2012-02-18 17.000 C/P
BBY 2012-02-18 20.000 C/P
BBY 2012-02-18 23.000 C/P
BBY 2012-02-18 26.000 C/P
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SERIES CODE

BBY 2012-02-18 27.000 C/P
BBY 2012-02-18 30.000 C/P

BBY 2012-02-18 28.000 C/P
BBY 2012-02-18 31.000 C/P

BBY 2012-02-18 29.000 C/P

BRUNSWICK CORP

SERIES CODE

BC 2012-02-18 9.000 C/P

BC 2012-02-18 12.000 C/P
BC 2012-02-18 15.000 C/P
BC 2012-02-18 18.000 C/P
BC 2012-02-18 21.000 C/P
BC 2012-02-18 24.000 C/P

BC

BC 2012-02-18 10.000 C/P
BC 2012-02-18 13.000 C/P
BC 2012-02-18 16.000 C/P
BC 2012-02-18 19.000 C/P
BC 2012-02-18 22.000 C/P
BC 2012-02-18 25.000 C/P

MAR A,B,E,I,P,Q,X,Z

BC 2012-02-18 11.000 C/P
BC 2012-02-18 14.000 C/P
BC 2012-02-18 17.000 C/P
BC 2012-02-18 20.000 C/P
BC 2012-02-18 23.000 C/P

BCE INC

SERIES CODE

BCE 2012-02-18 20.000 C/P
BCE 2012-02-18 30.000 C/P
BCE 2012-02-18 45.000 C/P

BCE

BCE 2012-02-18 22.500 C/P
BCE 2012-02-18 35.000 C/P
BCE 2012-02-18 50.000 C/P

MAR A,B,E,I,P,X,Z

BCE 2012-02-18 25.000 C/P
BCE 2012-02-18 40.000 C/P
BCE 2012-02-18 55.000 C/P

BRINK'S COMPANY THE

SERIES CODE

BCO 2012-02-18 15.000 C/P
BCO 2012-02-18 22.500 C/P
BCO 2012-02-18 30.000 C/P

BCO

BCO 2012-02-18 17.500 C/P
BCO 2012-02-18 25.000 C/P
BCO 2012-02-18 32.500 C/P

MAR A,B,E,I,P,Q,X,Z

BCO 2012-02-18 20.000 C/P
BCO 2012-02-18 27.500 C/P
BCO 2012-02-18 35.000 C/P

BARD CRINC

SERIES CODE

BCR 2012-02-18 60.000 C/P
BCR 2012-02-18 75.000 C/P
BCR 2012-02-18 90.000 C/P
BCR 2012-02-18 105.000 C/P

BCR

BCR 2012-02-18 65.000 C/P
BCR 2012-02-18 80.000 C/P
BCR 2012-02-18 95.000 C/P
BCR 2012-02-18 110.000 C/P

JAN AB,E,I,P,X,Z

BCR 2012-02-18 70.000 C/P
BCR 2012-02-18 85.000 C/P
BCR 2012-02-18 100.000 C/P

BIOCRYST PHARMACEUTICAS INC

SERIES CODE

BCRX 2012-02-18 1.000 C/P
BCRX 2012-02-18 4.000 C/P
BCRX 2012-02-18 7.000 C/P

BCRX

BCRX 2012-02-18 2.000 C/P
BCRX 2012-02-18 5.000 C/P

MAR AB,E|I,P,QW,X,Z

BCRX 2012-02-18 3.000 C/P
BCRX 2012-02-18 6.000 C/P

Barclays PLC

SERIES CODE

BCS 2012-02-18 3.000 C/P
BCS 2012-02-18 6.000 C/P
BCS 2012-02-18 9.000 C/P
BCS 2012-02-18 12.000 C/P
BCS 2012-02-18 15.000 C/P
BCS 2012-02-18 18.000 C/P

BCS

BCS 2012-02-18 4.000 C/P
BCS 2012-02-18 7.000 C/P
BCS 2012-02-18 10.000 C/P
BCS 2012-02-18 13.000 C/P
BCS 2012-02-18 16.000 C/P
BCS 2012-02-18 19.000 C/P

MAR AB,EI,P,Q,X,Z

BCS 2012-02-18 5.000 C/P
BCS 2012-02-18 8.000 C/P
BCS 2012-02-18 11.000 C/P
BCS 2012-02-18 14.000 C/P
BCS 2012-02-18 17.000 C/P
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BLUE COAT SYSTEMS INC

SERIES CODE

BCSI 2012-02-18 17.000 C/P
BCSI 2012-02-18 20.000 C/P
BCSI 2012-02-18 23.000 C/P
BCSI 2012-02-18 26.000 C/P
BCSI 2012-02-18 29.000 C/P
BCSI 2012-02-18 32.000 C/P

BCSI

BCSI 2012-02-18 18.000 C/P
BCSI 2012-02-18 21.000 C/P
BCSI 2012-02-18 24.000 C/P
BCSI 2012-02-18 27.000 C/P
BCSI 2012-02-18 30.000 C/P
BCSI 2012-02-18 33.000 C/P

JAN

ABEILP,QXZ

BCSI 2012-02-18 19.000 C/P
BCSI 2012-02-18 22.000 C/P
BCSI 2012-02-18 25.000 C/P
BCSI 2012-02-18 28.000 C/P
BCSI 2012-02-18 31.000 C/P

BECTON, DICKINSON AND CO

SERIES CODE

BDX 2012-02-18 45.000 C/P
BDX 2012-02-18 60.000 C/P
BDX 2012-02-18 75.000 C/P
BDX 2012-02-18 90.000 C/P

BDX

BDX 2012-02-18 50.000 C/P
BDX 2012-02-18 65.000 C/P
BDX 2012-02-18 80.000 C/P
BDX 2012-02-18 95.000 C/P

MAR

AB,EILP,X,Z

BDX 2012-02-18 55.000 C/P
BDX 2012-02-18 70.000 C/P
BDX 2012-02-18 85.000 C/P

Beam Inc

SERIES CODE

BEAM 2012-02-18 40.000 C/P
BEAM 2012-02-18 47.500 C/P
BEAM 2012-02-18 55.000 C/P

BEAM

BEAM 2012-02-18 42.500 C/P
BEAM 2012-02-18 50.000 C/P
BEAM 2012-02-18 57.500 C/P

MAR

AB.EIP.Q.X,Z

BEAM 2012-02-18 45.000 C/P
BEAM 2012-02-18 52.500 C/P
BEAM 2012-02-18 60.000 C/P

BE AEROSPACE INC.

SERIES CODE

BEAV 2012-02-18 20.000 C/P
BEAV 2012-02-18 30.000 C/P
BEAV 2012-02-18 45.000 C/P

BEAV

BEAV 2012-02-18 22.500 C/P
BEAV 2012-02-18 35.000 C/P
BEAV 2012-02-18 50.000 C/P

JAN

AB,EI,P,X,Z

BEAV 2012-02-18 25.000 C/P
BEAV 2012-02-18 40.000 C/P
BEAV 2012-02-18 55.000 C/P

BEBE STORES INC

SERIES CODE

BEBE 2012-02-18 1.000 C/P
BEBE 2012-02-18 4.000 C/P
BEBE 2012-02-18 7.000 C/P
BEBE 2012-02-18 10.000 C/P
BEBE 2012-02-18 13.000 C/P
BEBE 2012-02-18 16.000 C/P

BEBE

BEBE 2012-02-18 2.000 C/P
BEBE 2012-02-18 5.000 C/P
BEBE 2012-02-18 8.000 C/P
BEBE 2012-02-18 11.000 C/P
BEBE 2012-02-18 14.000 C/P

MAR

AB.EIP.X,Z

BEBE 2012-02-18 3.000 C/P
BEBE 2012-02-18 6.000 C/P
BEBE 2012-02-18 9.000 C/P
BEBE 2012-02-18 12.000 C/P
BEBE 2012-02-18 15.000 C/P

BEACON ROOFING SUPPLY, INC

SERIES CODE

BECN 2012-02-18 5.000 C/P

BECN 2012-02-18 12.500 C/P
BECN 2012-02-18 20.000 C/P
BECN 2012-02-18 30.000 C/P

BECN

BECN 2012-02-18 7.500 C/P

BECN 2012-02-18 15.000 C/P
BECN 2012-02-18 22.500 C/P
BECN 2012-02-18 35.000 C/P

JAN

B,E.X,Z

BECN 2012-02-18 10.000 C/P
BECN 2012-02-18 17.500 C/P
BECN 2012-02-18 25.000 C/P
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FRANKLIN RESOURCES INC.

SERIES CODE

BEN 2012-02-18 70.000 C/P
BEN 2012-02-18 85.000 C/P
BEN 2012-02-18 100.000 C/P
BEN 2012-02-18 115.000 C/P

BEN

BEN 2012-02-18 75.000 C/P
BEN 2012-02-18 90.000 C/P
BEN 2012-02-18 105.000 C/P
BEN 2012-02-18 120.000 C/P

AB,EI,P,X,Z

BEN 2012-02-18 80.000 C/P
BEN 2012-02-18 95.000 C/P

BEN 2012-02-18 110.000 C/P

BUNGE LIMITED

SERIES CODE

BG 2012-02-18 45.000 C/P
BG 2012-02-18 52.500 C/P
BG 2012-02-18 60.000 C/P
BG 2012-02-18 67.500 C/P

BG

BG 2012-02-18 47.500 C/P
BG 2012-02-18 55.000 C/P
BG 2012-02-18 62.500 C/P
BG 2012-02-18 70.000 C/P

AB.EILP,QXZ

BG 2012-02-18 50.000 C/P
BG 2012-02-18 57.500 C/P
BG 2012-02-18 65.000 C/P

GENERAL CABLE CORP

SERIES CODE

BGC 2012-08-18 16.000 C/P
BGC 2012-08-18 19.000 C/P
BGC 2012-08-18 22.000 C/P
BGC 2012-08-18 25.000 C/P
BGC 2012-08-18 28.000 C/P
BGC 2012-08-18 31.000 C/P

BGC

BGC 2012-08-18 17.000 C/P
BGC 2012-08-18 20.000 C/P
BGC 2012-08-18 23.000 C/P
BGC 2012-08-18 26.000 C/P
BGC 2012-08-18 29.000 C/P
BGC 2012-08-18 32.000 C/P

AB,E|I,P,X,Z

BGC 2012-08-18 18.000 C/P
BGC 2012-08-18 21.000 C/P
BGC 2012-08-18 24.000 C/P
BGC 2012-08-18 27.000 C/P
BGC 2012-08-18 30.000 C/P

Direxion Daily Large Cap Bull 3X Shares

SERIES CODE

BGU 2012-02-18 41.000 C/P
BGU 2012-02-18 44.000 C/P
BGU 2012-02-18 47.000 C/P
BGU 2012-02-18 50.000 C/P
BGU 2012-02-18 53.000 C/P
BGU 2012-02-18 56.000 C/P
BGU 2012-02-18 59.000 C/P
BGU 2012-02-18 62.000 C/P
BGU 2012-02-18 65.000 C/P
BGU 2012-02-18 68.000 C/P
BGU 2012-02-18 71.000 C/P

BGU

BGU 2012-02-18 42.000 C/P
BGU 2012-02-18 45.000 C/P
BGU 2012-02-18 48.000 C/P
BGU 2012-02-18 51.000 C/P
BGU 2012-02-18 54.000 C/P
BGU 2012-02-18 57.000 C/P
BGU 2012-02-18 60.000 C/P
BGU 2012-02-18 63.000 C/P
BGU 2012-02-18 66.000 C/P
BGU 2012-02-18 69.000 C/P

AB,EI,P,X,Z

BGU 2012-02-18 43.000 C/P
BGU 2012-02-18 46.000 C/P
BGU 2012-02-18 49.000 C/P
BGU 2012-02-18 52.000 C/P
BGU 2012-02-18 55.000 C/P
BGU 2012-02-18 58.000 C/P
BGU 2012-02-18 61.000 C/P
BGU 2012-02-18 64.000 C/P
BGU 2012-02-18 67.000 C/P
BGU 2012-02-18 70.000 C/P

Direxion Daily Large Cap Bear 3X Shares

SERIES CODE

BGZ 2012-02-18 23.000 C/P
BGZ 2012-02-18 26.000 C/P
BGZ 2012-02-18 29.000 C/P
BGZ 2012-02-18 32.000 C/P
BGZ 2012-02-18 35.000 C/P
BGZ 2012-02-18 38.000 C/P
BGZ 2012-02-18 41.000 C/P

BGzZ

BGZ 2012-02-18 24.000 C/P
BGZ 2012-02-18 27.000 C/P
BGZ 2012-02-18 30.000 C/P
BGZ 2012-02-18 33.000 C/P
BGZ 2012-02-18 36.000 C/P
BGZ 2012-02-18 39.000 C/P
BGZ 2012-02-18 42.000 C/P

ABEILP,QXZ

BGZ 2012-02-18 25.000 C/P
BGZ 2012-02-18 28.000 C/P
BGZ 2012-02-18 31.000 C/P
BGZ 2012-02-18 34.000 C/P
BGZ 2012-02-18 37.000 C/P
BGZ 2012-02-18 40.000 C/P
BGZ 2012-02-18 43.000 C/P
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BAKER HUGHES INC

SERIES CODE

BHI 2012-02-18 35.000 C/P
BHI 2012-02-18 41.000 C/P
BHI 2012-02-18 44.000 C/P
BHI 2012-02-18 47.000 C/P
BHI 2012-02-18 50.000 C/P
BHI 2012-02-18 57.500 C/P

BHI

BHI 2012-02-18 39.000 C/P
BHI 2012-02-18 42.000 C/P
BHI 2012-02-18 45.000 C/P
BHI 2012-02-18 48.000 C/P
BHI 2012-02-18 52.500 C/P
BHI 2012-02-18 60.000 C/P

JAN AB,EI,P,QW,X,Z

BHI 2012-02-18 40.000 C/P
BHI 2012-02-18 43.000 C/P
BHI 2012-02-18 46.000 C/P
BHI 2012-02-18 49.000 C/P
BHI 2012-02-18 55.000 C/P

BHP BILLITON LMTD ADS

SERIES CODE

BHP 2012-08-18 60.000 C/P
BHP 2012-08-18 67.500 C/P
BHP 2012-08-18 75.000 C/P

BHP

BHP 2012-08-18 62.500 C/P
BHP 2012-08-18 70.000 C/P
BHP 2012-08-18 77.500 C/P

FEB AB,E|I,P,QW,X,Z

BHP 2012-08-18 65.000 C/P
BHP 2012-08-18 72.500 C/P
BHP 2012-08-18 80.000 C/P

Sotheby's

SERIES CODE

BID 2012-02-18 15.000 C/P
BID 2012-02-18 22.500 C/P
BID 2012-02-18 35.000 C/P

BID

BID 2012-02-18 17.500 C/P
BID 2012-02-18 25.000 C/P
BID 2012-02-18 40.000 C/P

JAN AB,EI,P,Q,X,Z

BID 2012-02-18 20.000 C/P
BID 2012-02-18 30.000 C/P

Baidu Inc

SERIES CODE

BIDU 2012-02-18 90.000 C/P

BIDU 2012-02-18 105.000 C/P
BIDU 2012-02-18 120.000 C/P
BIDU 2012-02-18 135.000 C/P
BIDU 2012-02-18 150.000 C/P

BIDU

BIDU 2012-02-18 95.000 C/P

BIDU 2012-02-18 110.000 C/P
BIDU 2012-02-18 125.000 C/P
BIDU 2012-02-18 140.000 C/P

MAR A,B.E,I,P,QW,X,Z

BIDU 2012-02-18 100.000 C/P
BIDU 2012-02-18 115.000 C/P
BIDU 2012-02-18 130.000 C/P
BIDU 2012-02-18 145.000 C/P

BIG LOTS INC.

SERIES CODE

BIG 2012-02-18 27.500 C/P
BIG 2012-02-18 35.000 C/P
BIG 2012-02-18 42.500 C/P

BIG

BIG 2012-02-18 30.000 C/P
BIG 2012-02-18 37.500 C/P
BIG 2012-02-18 45.000 C/P

JAN ABEILP,QXZ

BIG 2012-02-18 32.500 C/P
BIG 2012-02-18 40.000 C/P
BIG 2012-02-18 47.500 C/P

BIOGEN IDEC INC.

SERIES CODE

BIIB 2012-02-18 90.000 C/P

BIIB 2012-02-18 105.000 C/P
BIIB 2012-02-18 120.000 C/P
BIIB 2012-02-18 135.000 C/P

BIIB

BIIB 2012-02-18 95.000 C/P

BIIB 2012-02-18 110.000 C/P
BIIB 2012-02-18 125.000 C/P
BIIB 2012-02-18 140.000 C/P

JAN AB,E,I,P,Q,X,Z

BIIB 2012-02-18 100.000 C/P
BIIB 2012-02-18 115.000 C/P
BIIB 2012-02-18 130.000 C/P

Biodel, Inc.

SERIES CODE

BIOD 2012-02-18 1.000 C/P
BIOD 2012-02-18 7.500 C/P

BIOD

BIOD 2012-02-18 2.500 C/P

MAR AB,E,I,P,Q,X

BIOD 2012-02-18 5.000 C/P
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The Bank of New York Mellon Corporation

SERIES CODE

BK 2012-02-18 11.000 C/P
BK 2012-02-18 14.000 C/P
BK 2012-02-18 17.000 C/P
BK 2012-02-18 20.000 C/P
BK 2012-02-18 23.000 C/P
BK 2012-02-18 26.000 C/P

BK

BK 2012-02-18 12.000 C/P
BK 2012-02-18 15.000 C/P
BK 2012-02-18 18.000 C/P
BK 2012-02-18 21.000 C/P
BK 2012-02-18 24.000 C/P
BK 2012-02-18 27.000 C/P

MAR

ABELP.QW,X,Z

BK 2012-02-18 13.000 C/P
BK 2012-02-18 16.000 C/P
BK 2012-02-18 19.000 C/P
BK 2012-02-18 22.000 C/P
BK 2012-02-18 25.000 C/P

The Buckle, Inc.

SERIES CODE

BKE 2012-02-18 27.500 C/P
BKE 2012-02-18 35.000 C/P
BKE 2012-02-18 42.500 C/P

BKE

BKE 2012-02-18 30.000 C/P
BKE 2012-02-18 37.500 C/P
BKE 2012-02-18 45.000 C/P

MAR

AB,EILP,X,Z

BKE 2012-02-18 32.500 C/P
BKE 2012-02-18 40.000 C/P
BKE 2012-02-18 47.500 C/P

BARNES AND NOBLE

SERIES CODE

BKS 2012-02-18 8.000 C/P

BKS 2012-02-18 11.000 C/P
BKS 2012-02-18 14.000 C/P
BKS 2012-02-18 17.000 C/P
BKS 2012-02-18 20.000 C/P
BKS 2012-02-18 23.000 C/P

BKS

BKS 2012-02-18 9.000 C/P

BKS 2012-02-18 12.000 C/P
BKS 2012-02-18 15.000 C/P
BKS 2012-02-18 18.000 C/P
BKS 2012-02-18 21.000 C/P
BKS 2012-02-18 24.000 C/P

JAN

AB.EIP.QX,Z

BKS 2012-02-18 10.000 C/P
BKS 2012-02-18 13.000 C/P
BKS 2012-02-18 16.000 C/P
BKS 2012-02-18 19.000 C/P
BKS 2012-02-18 22.000 C/P

BLACKROCK INC

SERIES CODE

BLK 2012-02-18 130.000 C/P
BLK 2012-02-18 145.000 C/P
BLK 2012-02-18 160.000 C/P
BLK 2012-02-18 175.000 C/P
BLK 2012-02-18 190.000 C/P
BLK 2012-02-18 210.000 C/P

BLK

BLK 2012-02-18 135.000 C/P
BLK 2012-02-18 150.000 C/P
BLK 2012-02-18 165.000 C/P
BLK 2012-02-18 180.000 C/P
BLK 2012-02-18 195.000 C/P
BLK 2012-02-18 220.000 C/P

JAN

ABEILP,QXZ

BLK 2012-02-18 140.000 C/P
BLK 2012-02-18 155.000 C/P
BLK 2012-02-18 170.000 C/P
BLK 2012-02-18 185.000 C/P
BLK 2012-02-18 200.000 C/P

BALL CORPORATION

SERIES CODE

BLL 2012-08-18 17.500 C/P
BLL 2012-08-18 25.000 C/P
BLL 2012-08-18 40.000 C/P

BLL

BLL 2012-08-18 20.000 C/P
BLL 2012-08-18 30.000 C/P
BLL 2012-08-18 45.000 C/P

FEB

AB,EILP,X,Z

BLL 2012-08-18 22.500 C/P
BLL 2012-08-18 35.000 C/P
BLL 2012-08-18 50.000 C/P

BMC SOFTWARE INC.

SERIES CODE

BMC 2012-08-18 24.000 C/P
BMC 2012-08-18 28.000 C/P
BMC 2012-08-18 31.000 C/P
BMC 2012-08-18 34.000 C/P
BMC 2012-08-18 37.000 C/P
BMC 2012-08-18 40.000 C/P

BMC

BMC 2012-08-18 25.000 C/P
BMC 2012-08-18 29.000 C/P
BMC 2012-08-18 32.000 C/P
BMC 2012-08-18 35.000 C/P
BMC 2012-08-18 38.000 C/P
BMC 2012-08-18 41.000 C/P

FEB

AB.EIP.QX,Z

BMC 2012-08-18 27.000 C/P
BMC 2012-08-18 30.000 C/P
BMC 2012-08-18 33.000 C/P
BMC 2012-08-18 36.000 C/P
BMC 2012-08-18 39.000 C/P
BMC 2012-08-18 45.000 C/P
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Bank of Montreal

SERIES CODE

BMO 2012-02-18 30.000 C/P
BMO 2012-02-18 45.000 C/P
BMO 2012-02-18 60.000 C/P
BMO 2012-02-18 75.000 C/P

BMO

BMO 2012-02-18 35.000 C/P
BMO 2012-02-18 50.000 C/P
BMO 2012-02-18 65.000 C/P
BMO 2012-02-18 80.000 C/P

MAR AB,E,l,P,X,Z

BMO 2012-02-18 40.000 C/P
BMO 2012-02-18 55.000 C/P
BMO 2012-02-18 70.000 C/P

BIOMARIN PHARMACEUTICAL |

SERIES CODE

BMRN 2012-02-18 17.500 C/P
BMRN 2012-02-18 25.000 C/P
BMRN 2012-02-18 40.000 C/P

BMRN

BMRN 2012-02-18 20.000 C/P
BMRN 2012-02-18 30.000 C/P
BMRN 2012-02-18 45.000 C/P

JAN AB,E,I,P,X,Z

BMRN 2012-02-18 22.500 C/P
BMRN 2012-02-18 35.000 C/P

BIOMIMETIC THERAPEUTICS INCCOM

SERIES CODE

BMTI 2012-02-18 1.000 C/P
BMTI 2012-02-18 4.000 C/P
BMTI 2012-02-18 7.000 C/P

BMTI

BMTI 2012-02-18 2.000 C/P
BMTI 2012-02-18 5.000 C/P

MAR AB,E I,P,X,Z

BMTI 2012-02-18 3.000 C/P
BMTI 2012-02-18 6.000 C/P

BRISTOL-MYERS SQUIBB COMPANY

SERIES CODE

BMY 2012-02-18 26.000 C/P
BMY 2012-02-18 29.000 C/P
BMY 2012-02-18 32.000 C/P
BMY 2012-02-18 35.000 C/P
BMY 2012-02-18 38.000 C/P
BMY 2012-02-18 41.000 C/P

BMY

BMY 2012-02-18 27.000 C/P
BMY 2012-02-18 30.000 C/P
BMY 2012-02-18 33.000 C/P
BMY 2012-02-18 36.000 C/P
BMY 2012-02-18 39.000 C/P
BMY 2012-02-18 42.000 C/P

MAR A,B.E,I,P,QW,X,Z

BMY 2012-02-18 28.000 C/P
BMY 2012-02-18 31.000 C/P
BMY 2012-02-18 34.000 C/P
BMY 2012-02-18 37.000 C/P
BMY 2012-02-18 40.000 C/P

The Bon-Ton Stores, Inc.

SERIES CODE

BONT 2012-02-18 1.000 C/P
BONT 2012-02-18 4.000 C/P
BONT 2012-02-18 7.000 C/P

BONT

BONT 2012-02-18 2.000 C/P
BONT 2012-02-18 5.000 C/P
BONT 2012-02-18 8.000 C/P

JAN A,B,E,I,P,X,Z

BONT 2012-02-18 3.000 C/P
BONT 2012-02-18 6.000 C/P

Dynamic Materials Corporation

SERIES CODE

BOOM 2012-02-18 7.500 C/P

BOOM 2012-02-18 15.000 C/P
BOOM 2012-02-18 22.500 C/P
BOOM 2012-02-18 35.000 C/P

BOOM

BOOM 2012-02-18 10.000 C/P
BOOM 2012-02-18 17.500 C/P
BOOM 2012-02-18 25.000 C/P
BOOM 2012-02-18 40.000 C/P

MAR B,E,I,P,.X,Z

BOOM 2012-02-18 12.500 C/P
BOOM 2012-02-18 20.000 C/P
BOOM 2012-02-18 30.000 C/P

BP PLC

SERIES CODE

BP 2012-02-18 30.000 C/P
BP 2012-02-18 37.000 C/P
BP 2012-02-18 40.000 C/P

BP

BP 2012-02-18 35.000 C/P
BP 2012-02-18 38.000 C/P
BP 2012-02-18 41.000 C/P

JAN A,B.E,I,P,QW,X,Z

BP 2012-02-18 36.000 C/P
BP 2012-02-18 39.000 C/P
BP 2012-02-18 42.000 C/P
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SERIES CODE

BP 2012-02-18 43.000 C/P
BP 2012-02-18 46.000 C/P
BP 2012-02-18 49.000 C/P
BP 2012-02-18 55.000 C/P

BP 2012-02-18 44.000 C/P
BP 2012-02-18 47.000 C/P
BP 2012-02-18 50.000 C/P

BP 2012-02-18 45.000 C/P
BP 2012-02-18 48.000 C/P
BP 2012-02-18 52.500 C/P

BIOSANTE PHARMACEUTICALS, INC BPAX MAR A,BE,I,P,Q,X

SERIES CODE
BPAX 2012-02-18 .500 C/P

Bridgepoint Education Inc. BPI FEB AB,E I,P,X,Z

SERIES CODE
BPI 2012-08-18 12.500 C/P BPI 2012-08-18 15.000 C/P BPI 2012-08-18 17.500 C/P
BPI 2012-08-18 20.000 C/P BPI 2012-08-18 22.500 C/P BPI 2012-08-18 25.000 C/P
BPI 2012-08-18 30.000 C/P

Popular Inc. BPOP JAN A,BE,I,P,QW,X,Z

SERIES CODE
BPOP 2012-02-18 1.500 C/P BPOP 2012-02-18 2.500 C/P

BP PRUDHOE BAY ROYALTY TRUST BPT MAR ABE,I,P,X,Z

SERIES CODE
BPT 2012-02-18 85.000 C/P BPT 2012-02-18 90.000 C/P BPT 2012-02-18 95.000 C/P
BPT 2012-02-18 100.000 C/P BPT 2012-02-18 105.000 C/P BPT 2012-02-18 110.000 C/P
BPT 2012-02-18 115.000 C/P BPT 2012-02-18 120.000 C/P BPT 2012-02-18 125.000 C/P
BPT 2012-02-18 130.000 C/P BPT 2012-02-18 135.000 C/P BPT 2012-02-18 140.000 C/P
BPT 2012-02-18 145.000 C/P

BPZ Resources Inc BPZ MAR ABE,ILP,X,Z

SERIES CODE
BPZ 2012-02-18 1.000 C/P BPZ 2012-02-18 2.000 C/P BPZ 2012-02-18 3.000 C/P
BPZ 2012-02-18 4.000 C/P BPZ 2012-02-18 5.000 C/P BPZ 2012-02-18 6.000 C/P
BPZ 2012-02-18 7.000 C/P

BROCADE COMM., SYSTEMS BRCD JAN A,B.E,I,P,QW,X,Z

SERIES CODE
BRCD 2012-02-18 1.000 C/P BRCD 2012-02-18 1.500 C/P BRCD 2012-02-18 2.000 C/P
BRCD 2012-02-18 2.500 C/P BRCD 2012-02-18 3.000 C/P BRCD 2012-02-18 3.500 C/P
BRCD 2012-02-18 4.000 C/P BRCD 2012-02-18 4.500 C/P BRCD 2012-02-18 5.000 C/P
BRCD 2012-02-18 5.500 C/P BRCD 2012-02-18 6.000 C/P BRCD 2012-02-18 7.000 C/P
BRCD 2012-02-18 8.000 C/P BRCD 2012-02-18 9.000 C/P BRCD 2012-02-18 10.000 C/P

BROADCOM CORP. BRCM FEB A,B.E,I,P,QW,X,Z

SERIES CODE

BRCM 2012-08-18 21.000 C