quantitativebrokers

Largest Trades of January

Month
Mar-12
Mar-12
Mar-12
Mar-12

Sepl2-Decl2
Junl2-Sepl2
Junl2-Sepl2
Marl2-Junl2

Mar-12
Mar-12
Mar-12
Mar-12

Mar-12
Mar-12
Mar-12
Mar-12

Mar-12
Mar-12
Mar-12
Mar-12

Mar-12
Mar-12
Mar-12
Mar-12

Mar-12
Mar-12
Mar-12
Mar-12

Date
20-Jan-12
30-Jan-12
24-Jan-12
24-Jan-12

19-Jan-12
13-Jan-12
19-Jan-12
18-Jan-12

26-Jan-12
24-Jan-12
24-Jan-12
19-Jan-12

25-Jan-12
18-Jan-12
18-Jan-12
26-Jan-12

23-Jan-12
25-Jan-12
13-Jan-12
18-Jan-12

26-Jan-12
17-Jan-12
25-Jan-12
30-Jan-12

25-Jan-12
26-Jan-12
26-Jan-12
30-Jan-12

Time
1:05:01 PM
12:59:22 PM
12:18:00 PM
11:29:19 AM

7:40:26 AM
10:25:12 AM
9:56:18 AM
7:51:22 AM

9:40:09 AM
2:04:34 PM
10:16:12 AM
6:55:51 AM

10:32:02 AM
8:55:28 AM
1:57:11 PM

0.2069859

8:50:15 AM
9:51:50 AM
8:22:12 AM
1:04:29 PM

10:00:04 AM
10:10:15 AM
11:50:55 AM
0.50245999

8:12:47 AM

11:09:19 AM
9:59:16 AM
0.5828944
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Price
9949.00
9952.50
9950.00
9949.50

1.50
3.50
2.00
3.50

110.39
110.32
110.31
110.33

123.28
123.55
123.50
123.87

129.88
130.14
131.50
131.33

142.38
145.01
142.54
145.03

154.16
155.00
154.96
158.78

Traded Size
16,893
15,879
15,275
14,558

21,000
12,709
12,646
10,000

21,782
11,983
10,045
10,000

6,484
4,158
3,646
3,436

6,813
5,747
5,507
4,751

2,000
1,675
1,380
1,233

438
238
221
200

Intended Size Residual Size

16,893
16,072
15,275
14,758

21,000
15,000
13,000
10,000

21,782
11,983
10,045
10,000

7,101
5,000
4,206
5,096

6,813
5,750
5,507
4,781

2,000
1,675
1,380
1,233

446
261
221
200

193

200

2,291
354

617
842
560
1,660
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Average daily volume (thousands)

Open interest (thousands)
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Percentage of outright volume
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Daily traded volume (millions)
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Daily traded volume (millions)

45678986895>7,=1®

60%

50%

40%

30%

20%

10%

0%

a

0.5

e Outright
* Spread
= Butterfly
* Packs

W -\V

M

2008

Electronic

Floor
et e N NI i

2009

2010

2011 2012

@ Percent electronic

e

2005 2006 2007 2008 2009 2010 2011 2012
@ Porcent electronic
I r: ‘l c
|
|
1 i
f \
/ L
V W i
y vy
Floor W v y
Y
T T T T 1
2008 2009 2010 2011

2012

20

80

70

60

50

40

30

20

90

80

70

60

50

40

30

20



$&I6 (A& %N

!

(:;=6C;H69DE!
F>D5Gt

!

+:;=6DD!:>D5G;IL6@!<;;7!
@8;6K9DEI97N=:6@97C!
J>DD>M97C!6!D>M!I>978!68]
7K1>J1233Y . I$L; 0% ; 6=!
7>8:IN>78975;@!8>I<;18L;!
->D5G;!D;6K;#F;=89N6D!
DI7:@!@L>M!,9=@8!"78;789
)BE@5=97CI8L;|=ZHD@!
971:>D5G;!8;7K!8>I1>NN5=168!
8L:@:;!K68;:@!<:N65@;!>J!=>[
6N89:9bE.
!

!

|

!
!

. n B —
+;71"78:=:@8
!
+:71"78:=;@8.6@!
K:N=:6@:K!@>G:ML68!
@L6=IDE!97!8L;16@8!G>78L
16=89N5D6=DE!J>H=D
[ £:6=167KIWE;6=!7>8;!
J585=;@l!
!
!
|

7!

D!

=

45678986895>7,=1®

Average daily volume (thousands)

Open interest (thousands)
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Bid size + offer size (thousands)

Average trade size
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Daily traded volume (millions)
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Average daily volume (thousands)

Open interest (thousands)
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Average posted liquidity (thousands)

Average trade size
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