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CHRONCLOGIES OF
PORTFOLIC INSURANCE SZLLING
O CME
The attached charts provide a chronology of portfolio
insurance selling on the Chicago Mercantile Exchange ("CME")

during the october Market Break. An explanation of the chart
headings are as follows:

1. Time - Time of order entry (Eastern Time}

2. P/A -~ P - Principal (firm proprietary)
A - Agent (customer)

3. Strategy:
PI - Portfolio Insurance
4. 5SPZ - SEP 500 Futures (Dec.]

5. HNumber of contracts sold



COMPOSITE CHRONOLOGY
Portfolic Insurance Related Selling on CME
QCTORER &, 1987

PRINCIPAL/ INDEX NG. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
11:57 AM AGENT P1 S5pZ 33
02:30 PM AGENT PI S5p2 as
03:48 PHM AGENT PI SPZ ]
03:52 PM AGENT FI SPZ 20
03:53 PM AGENT o) | SFZ 21
D3:55 PM AGENT Pl SFPZ 9
D3:55 PH AGENT Pl 5PZ 29
03:55 PH AGENT FI 5PZ 25
031:56 FPHM AGENT FI 5FPZ 1l
TOTAL 181
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COMPOS1ITE CHROROLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 14, 1987

PRINCIPAL/ LNDEX HO. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS

0%:38 AM AGENT PI SPZ 40
10:00 AM BGENT P1 SP2 20
10:00 AM AGENT PI EPZ 14
10:07 AM AGENT 21 SF2 1
10:29 AM AGENT Pl ZP3 3
10:59 AM AGENT PI SPZ 1
11:50 AM AGENT Pl SPZ 11
12:0C PM AGENT Pl 5PZ &0
12:04 FM AGENT PT EPZ 10
12:14 PM AGENT PI SFZ 7
12:48 PM AGENT PL SPZ 20
12:50 FM AGENT PI 5P2 20
12:58 M AGENT PI SPZ 24
oL:00 PM AGENT PI SPZ 3
01:00 PH AGENT FI 5Pz 2
0l1:10 PM AGENT Pl 5P2 10
Gl:10 PM RGENT Pl 5PZ 2
01:1C¢ PM AGENT PI EPZ 10
0l:10 PM AGENT PI sSPZ 7
Di:20 PM AGENT PI1 EPZ 1o
01:20 FM AGENT PI sEPZ 20
0Ll:20 PM AGENT 1 5PZ 91
01:20 PM AGENT | 24 SPZ 44
01:20 FM AGENT PI sPZ 40
01:20 PM AGENT PI SPE 40
01:20 PM AGENT PL SPE 820
01:20 PM ABGENT PI 5Pz 20
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COMPOSITE CHRONOLOGY
Portfolico Insurance Related Selling on CME
QOCTOBER 14, 1987

FPRINCIPAL/ INDEX ko, OF
TIME AGENT STRATEGY FRODUCT CONTRACTS

_—— T A N S T Y S A S T B SN T T T T S I A T T LTEL N )
oL:20 PM AGENT Pl 5FZ 9
0L:2B PM AGENT PI SPZ 23
0r:33 PM AGENT PI S5PZ 10
0l:34 PM AGENT FI SPZ 1z
01:26 PM AGENT 2] SPZ 10
01:27 PM AGENT o | SPZ 10
01:38B PM AGENT I s5PZ 10
01:38 PM AGENT PI SPZ 10
01:40 PM AGENT PI SPZ 12
01:40 PM AGENT FI SP2 30
02:00 PM AGENT FI 5PZ 2
02:03 PM AGENT PI SF2 35
02:05 FM AGENT PI SFZ 11
02:10 PH AGENT PI SEZ 20
G2:12 FM AGENT PI 5PZ2 1
02:40 FM AGENT Pl S5P2 15
02:40 FM AGENT Pl S5P2 10
02:40 PM AGENT PI =] A 20
02:40 MM AGENT Pl sSPa 50
02:40 MM AGENT P SP2 10
02:49 PM AGENT FI 5P2 20
0Z:50 PM AGENT FI SF2Z 30
0Z:50 PM AGENT FI EPZ 12
0z:54 PM AGENT PI 5PZ 15
02:55 PM AGHHNT BI SPZ i0
02:56 PM AGENT PT P2 10

02:57 PM AGENT PI SF2 1

=0



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
QCTORER 14, 1987

FRINCIFAL/ INDEX NG. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS
03:03 PH AGENT FI 5P2 50
03:04 PM AGENT FI SFPE 50
03::2 PM AGENT PI SPEZ 25
03i:20 PM AGENT FI SPZ 120
03:27 PM AGENT PI sP2 BS
023:30 PHM AGENT Pl S5Pa 3
031:40 FM AGENT PI SPZ 2
03:44 FM AGENT Pl SFZ Jo
03:45 PM AGENT PI SP2Z 32
AGENT FI SP2 58
AGENT PI SPZ 18
AGENT PI SPZ 1la

TOTAL 1,732
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COMPOSITE CHRONQLOGY
Portfeolic Insurance Related Selling on CME
COCTOBER 15, 1%87

FRINCIPAL/ INDEX NO. OF
TIME AGENT STRATEGY FRODUCT CONTRACT
——— — el R T e T R T e e S e L T T I ==
09:30 AM AGENT PI 5P 24
09:30 AM AGENT PI SPZ 25
09:30 AM AGENT PI SPZ 100
09:30 AM AGENT PI SPZ loG
09:31 AM AGENT P1 5PZ 1
09132 AM AGENT Pl SPZ 1oG
09:36 AM AGENT FI SPZ 100
09:39 AM AGENT PI SPZ 100
09:42 AM AGENT FI S5PZ 2B
09:44 AM AGENT PI EPZ 22
09:45 AM AGENT PI SPZ 30
09:45 AM AGENT Pl SPE 100
09:46 AM AGENT BY Ep2 30
0%:47 AM AGENT PL EPZ 50
D9:47 AM AGENT PL L) o] 19
09:48 AM AGENT PI SPZ 40
09:5¢ AM AGENT PI EPZ 46
09:50¢ AM AGENT PI SP2 &9
D9:50 AM AGENT PI SPZ 30
09:50 AM AGENT Pl sEPZ 36
09:50 AM AGENT FPI SP2Z 30
09:50 AM AGENT PI SPZ 3
09:54 AM AGENT FI S5PZ 30
09:54 AM AGENT Pl SP2 100G
03:56 AM AGENT rI SPZ 28
05:5% AM AGENT F1 SPZ 7
AM

10:00 AGENT F1 EPZ 13
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COMPOSITE CHRONQLOGY
Portfolio Insurance Related Selling on CME
QCTOBER 15, 1987

PRINCIPAL/S INDEX NO. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS

T o e e o A e R e Bl e B ST, o e o e o, o g S = o
10:00 AM AGENT PI S5PZ 17
10:00 AM AGENT PL SPE 20
10:04 AM AGENT FL SPZ 20
1G:06 AM AGENT PI P2z bo
10:07 AM AGENT R S5P2 20
10:10 AM AGENT PL S5PZ 20
10:10 AM AGENT FI SPZ 30
10:10 AM AGENT PI1 SPZ 28
10:10 AM AGENT PI 5PZ 14
10210 AM AGENT PI 5p2 20
10:10 AM AGENT PI 5Pz 10
10:10 AM AGENT PL 5pZ 18
10:10 AM AGENT PI SPZ 14
10:10 AM AGENT FI spZ 16
10:10 AM AGENT FI1 SPZ 16
10:11 AM AGENT FI SPEZ 104
10:12 AM AGENT PI SPZ 1ac
10:12 AM AGENT Pl SPZ 20
10:13 AM AGENT P1 SPZ 20
10:16 AM AGENT FI 5PZ 5
10:19 AM AGENT PI Sp2 2
10:20 AM AGENT FI ) 16
10:20 AM AGENT PI SPZ is
10:20 AM AGENT FI 5Pa 10
10:20 AM AGENT I SPZ 3o
10:20 AM AGENT FI SPZ 20
10:20 AM AGENT Pl 5P 32

L=2



COMPOSITE CHRONOLOGY
Fortfolio Insurance Related Selling on CHE
QCTOBER 15, 1987

PRINCIPAL/ INDEX NQ. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS
10:20 AM AGENT P1 SP2 35
10:22 AM AGENT PI EPZ 9
10:;30 AM AGENT FI SPZ 47
10:3G AM AGENT Pl SPZ 10
10:30 AM AGENT Fl S5P2 20
10:30 AM AGENT PI SPZ 5
10:40 AM AGENT Pl EPZ 18
l0:40 AM AGENT PI SPZ 2
10:40 AM AGENT PI 5PZ 36
10:40 AM AGENT I 5PZ 4
10:40 AM AGENT Pl 8P2 20
10:40 AM AGENT Pl SpPL 30
10:46 AM AGENT PI EPZ 20
10:46 AM AGENT PI 5P2 51
10:46 AM AGENT PI 5P2 10
10:47 AM AGENT PI 5¥2 12
10:48 AM AGENT P1 5P2 10
10:45 AM AGENT PI SPZ7 10
10:50 AM AGENT FI 3PZ 17
10:50 AM AGENT PY 5P2 7
10:51 AM AGENT FPI 5PZ 10
10:52 AM AGENT FL S5PZ 10
10:53 AM AGENT PI SPZ 10
10:54 AM AGENT FI 5P2 10
10:56 AM AGENT FT 5P% 10
11:01 AM AGENT PI 5P 10
11:02 AM AGENT FI 5FP%2 10



COMPOSITE CHRONOLOGY
Portfolio Insuranpce Related Selling on CME
OCTOBER 15, 1987

PRINCIPAL/ INDEX HO. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS

WL T T T N ok e T T e e O s s T e s B I T S LT
11:22 AM AGENT PI SP2 100
11:46 AM AGENT FI SPZ 100
11:50 AM AGENT PI SPZ 4
11:51 AM AGENT PL SPE 100
0l:50 PM AGENT FI SF2 12
02:10 FH AGENT FI SPZ b
03:00 PM AGENT PL 5P2 83
03:13 PM AGENT PI 5p2 4
03:56 FM AGENT PI 5p2 29
d3:59 PM AGENT PI 5pP2 20
03:59 PM AGENT Pl S3PI 3
03:59 PM AGENT Pl 2P 3
04:00 PM AGENT FI S5FP2 124
04:00 FM AGENT FI SPZ 10
04:00 PM AGENT PI S5PZ 50
04:00 PM AGENT Pl SPZ 115
Q4:00 PM AGENT Pl SP2 S0
04:00 PM AGENT Fl 5PZ 21
04:02 PM MGENT Pl 5PZ 50
04:04 PH RGENT FI 5pP2 10
o4:06 PM AGENT Fl 5PZ 50
04:06 PM AGEHNT Pl SPZ 18
AGENT PI SP2 16
AGENT Pl SPZ 75
AGENT Pl SP2 58
AGENT PI SP2Z 27

TOTAL 3,609

6=D



TIME

09:30
00:30
09:40
09:40
09:50
09:580
09: 50
09:50
09:5]
0953
0g:53
09:54
Qg :56
09:57
09:58
09:58
10:00
10:04
La:07
10:07
lo:13
10:14
10:14
10:1%
1l0:15%5
l0:1¢
10:17

COMPOSITE CHRONOLOGY
Portfolio Insurance Ralated Selling on CME

PRINCIPAL/

AGENT

R R R R R ERERIERERERER

OCTOBER 16,

1987
IHDEX NCG. OF
STRATEGY PRODUCT CONTRACTS
PT S5PrZ 40
PI 5P2 20
PI SPZ 40
PI 5PZ 160
F1 5pPZ 31
PY SPZ 10
FI SPZ 100
PL EPZ 17
PI SPZ 10
PI SEPZ i0
P1 SP2 10
PI 5pP2 10
Pl 5P2 10
Pl SPZ 10
PI SFPZ 1
Fl S5PZ 22
Pl 5P2 50
Pl SP2Z 10
2 | SP2Z 9
Pl SPZ 3
FI SFZ 10
PI SPZ 10
PI 5PZ 10
PI SPZ 10
PI 5PZ2 10
PT S5PZ 140
PI SP2 10
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COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 16, 1987

FRIKRCLPAL/S INDEX NO. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS

oy e P Y Y Y L T L I D K e e o e e e e e e e e e T W W =T
l0:18 AM AGENT PI EPZ 10
10:22 AM AGENT PI sSpZ 20
10:25 AM AGENT FI1 SPZ 416
10:26 AM AGENT PI S5P2 1G
1G:27 AM AGENT PI SPZ 15
10:27 AM AGENT PI SPZ 258
10:29 AM AGENT FL BPa 25
10:29 AM AGENT PL 5P 25
1G:39 AM AGENT FI SPZ 5
13:30 AM AGENT PI S5PZ B
1¢:30 AM AGENT PI SPZ 136
10:30 AM AGENT PL 5p7 42
19:30 AM AGENT Pl SpPZ ap
10:37 AM AGENT Pl SpZ 25
10: 40 AM AGENT PI 5P3Z 142
10:40 AM AGENT PI spZ a6
10740 AM AGENT el SPZ 50
10:44 AM AGENT Pl S5PZ 27
10:50 AM AGENT P spZ a
10:50 AM AGENT FI S5FZ 3l
10:55 AM AGENT FI1 SPZ 2
10:55 AM AGENT FI S5Pa 7
11:00 AM AGENT PI SP2 31
11:01 AM AGENT PI SPZ 50
11:08 AM AGENT PI SP2 25
11:10 AM AGENT FI SF3 5@
11:10 AM AGENT FI1 sP2 8

11-0



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTORER 1&, 1987

PRINCIPAL/ INDEX HO. GQF
TIME AGENT STRATEGY FRODUCT CONTRACTS
11:17 AM AGENT PI S5pZ 45
11:20 AM AGENT FI SPZ 30
11:20 AM AGENT PE 5FZ 5
11:20 AM AGENT FI SPZ &0
11:20 AM AGENT PI sSpZ 22
i1:27 AM AGENT PI SPZ 53
11:30 aM AGENT PI S5PZ 150
11:36 AM AGENT PI SPZ 7
11:39 AM AGENT PI SPZ 21
11:40 AM AGENRT PI SPZ 50
11:40 AM AGENT PI Sp2 i1
11:41 AM AGENT PI SPZ 50
11:42 AM AGENT PI S5P2 50
11:42 AM AGENT PI SPZ 50
11:46 AM AGENT PI SPZ 25
11:48 AM AGENT PI SPZ 9
11:49 AM AGENT PI SPZ 2
11:50 AM AGENT PI SPZ 31
1l:5%2 AM AGENT PI SPZ 25
11:55 AM AGENT PI EPZ 25
11:56 AM ARGENT FI SPZ 25
11:57 AM AGENT FT SP2 lea
11:58 AM AGENT FI 5P 8
11:58 AM AGENT PI SP2Z a0
12:00 PH AGENT PI SP2 3
12:00 PM AGENT PI EP2 15
12:00 PM AGENT PI EPZ 20

z1-3



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
COCTGBER 16, 1987

PRINCIPAL/ INDEX NO. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS

FEEIT X T o S I T I e e O T e T I e e B e e e s e B e T X
12:00 PM AGENT PI s5P2 20
12:00 PM AGENT PI SPZ 30
12:00 PM AGENT PL SPZ 50
12:00 PM AGENT PI 5PZ 25
12:00 PM AGENT PI 5PZ 1&
12:00 FPM AGENT PL SPZ 4
12:00 PM AGENT PI SFZ 3
12:00 PM AGENT PL sP% 30
12:04 PM AGENT PI sSpP2 29
12:04 PM AGENT BL EPZ 20
12:08 M AGENT PI SPZ 28
12:10 FM AGENT Pr SPZ 20
12:1¢ PM AGENT PI SPZ 20
12:10 PM AGENT Fl 5P2 50
12:1Q PM AGENT FI SPZ 25
12:10 FM AGENT I 5FP2 10
12:15 PM AGENT FI sSPZ 24
12:29 PM AGENT PI SPZ 34
12:40 FM AGENT Fl SPZ Z
12:48 FM AGENT FI SP2 a
12:56 PM AGENT PL SPZ 55
01:00 PH AGENT Fl SPZ 3l
01:04 PM AGENT PI 5P 9
01:07 PM AGENT F1 SPZ 50
D1:10 PM AGENT PI T PZ 25
agr:17 PM AGENT PI SPZ 50
0D1:20 PM AGENT PI SPZ 5

£1-0



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
QCTOBER 14, 1987

PRINCIPAL/S INDEX NG, QF
TIME AGENT STRATEGY PRODUCT CONTRACTS
01:20 PM AGENT PI 5PZ 15
01:20 PM AGENT Pl 5PZ 63
0l:20 PM AGENT PI 5PZ 100
01:20 PM AGENT PI 5PZ 5
01:20 PM AGENT FIl 5PZ 35
01:20 PM AGENT PI 5P2Z 248
0l.20 PM AGENT P1 SPZ 50
01:20 PM AGENT Pl 5P2 25
01:20 M AGENT Pl ) o 50
0l1:20 PM AGENT PI SPZ 23
01:20 FM AGENT PI SP2 S¢
0l:26 FM AGENT Pl SPZ 83
Gi:28 PM AGENT PI S5PZ 100
0l:30 PM AGENT PX 5P2 37
Cl:30 PM AGENT |3 § 5PZ 20
0ol:30 PM AGENT PIL 5PZ 14
Gl:30 PM AGENT PI 5PZ 140
Ql:=30 PM AGENT PI SPZ 1
01:32 PM AGENT PI SP2 27
01:37 PM AGENT PT S5PZ 4
01L:33 PH AGENT PT 5PZ 2
01L:40 PM AGENT PI 5PZ 10
01:40 PH AGENT PI 5P2 23
01:4D0 PM AGENT PI 5PZ 22
01:40 PH AGENT PI S5PZ 7
01:49 PM AGENT PI 5P2 50
01:49 PH AGENT PT S5PZ 2

?1-2



COMPCSITE CHRONOLOGY
Pertfolic Insurance Related Selling on CME

OCTCBER 16, 15487
PRINCIPAL/ INDEX No. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS

01:50 PM AGENT PI SP3Z 126
01:51 PM AGENT PI 5PZ 50
0l:54 FH AGENT Pl srp2 3
01:57 PM AGENT Pl S5PZ 100
02:00 PR AGENT Pl 5P =
02:00 PM AGENT FI SPE 5
02:00 PM AGENT P1 5PZ 4
02:00 PH AGENT PE B8P3 is
02:00 PM AGENT PI Sp2 r .1
02100 PH MGENT Pl ] 3 20
02100 PH AGENT PI SPZ 129
02:04 PM AGENT Pl SPZ g
0D2:05 PH AGENT P SpZ 25
02:07 FH AGENT PI SPI 20
02:08 PM AGENT 2 5PZ 40
02:09 PH AGENT PI 5P 40
02:09 FM AGENT PI SPZ 50
0D2:10 PM AGENT PI S5PZ 62
02:10 FPM AGENT Bl sSP2 100
02:10 FM AGENT FI S5PZ 50
02:1C PM AGENT FI S5PZ 20
02:10 PM AGENT PI SPZ 51
02:10 FM AGENT FI SPZ 40
22:12 FM AGENT FI SP2 50
02:12 PM AGENT F1 5PZ 20
$2:13 PM AGENT Pl EP2Z 50
02:14 PM AGENT PI SFZ S0

S



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 16, 1987

PRINCIPALS INDEX HO. OF

TIME AGENT STRATEGY PRGDUCT CONTRACTS

N S o o e e R,
02:16 PHM AGENT PT SPZ 1a0
02:16 PM AGENT Pl SPZ 1co
02:18 PM AGENT PI SP2 28
02:20 PM AGENT Pl SP2 3
02:20 PM AGENT PI S5P2 kL
02:20 PM AGENT PI S5P2 5
02:20 PM AGENT PI sp2 1
02:20 PM AGENT PI 5PZ 100
02:20 PM AGENT PI 5Pz i8
02:20 PM AGENT PI S5PZ 68
02:30 PM AGENT PI SPZ 100
D2:310 PM AGENT FI SPZ 50
02:30 BM AGENT FI S5pZ 50
02:30 PM AGENT PI 5PZ 1
02:310 BM AGENT PI SPZ 10
02:10 PM AGENT PI s5p2Z 30
02:310 PM AGENT PI SPZ 50
02:30 PM AGENT PI SpPZ 100
02:30 PM AGENT PI 5pPZ 13
02:30 PH AGENT PI 5PZ ]
02:30 PM AGENT Pl 5PZ 50
02:30 FM AGENT Pl SPZ S
d2:30 PM AGENT PrI SPZ 40
02135 PM AGENT PI sSP2 4
02:40 FM AGENT PI S5PZ 10
02:40 PM AGENT eI SPZ a0

0Z2:40 PM AGENT PI SP2 20

91-0



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 16, 1%9A7

FRINCIPAL/ INDEX NO. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS
02:40 PM AGENT PI SP7 20
02:40 PM AGENT Pl SPZ 13
D2:45 PM AGENT PI SPZ 50
02:47 PM AGENT PI SPZ 50
03:01 PM ACENT PI SPZ E
03:12 PM AGENT PT Spz 50
03116 EM AGENT DT SP2 14
03:20 DM AGENT PI SPZ 242
03°35 PM AGENT PI SPZ 93 a
03:36 EM AGENT PT SPZ 100 e
03:3% PM AGENT PI 5PZ a4 ™
03:40 PM AGENT PI 5PZ 13
03:40 PM AGENT PI SPZ 29
03:40 PM AGENT PT 5F2 7
03:40 PM AGENT PT 3 rs 20
03:40 PM AGENT PI SPZ 40
03:40 PM AGENT PT SPZ 20
03140 PM AGENT PI SPZ 21
03140 PM AGENT PI SPZ 50
03:40 PM AGENT PI SPZ g
01:50 PM AGENT PI SP7 1
031150 PM AGENT PI sp” 20
D3:50 PM AGENT B S, 4
N3:50 PM AGENT PI 5PZ 16
03:50 PM AGENT pI SPZ 10
063:50 PM AGENT PI SPZ 18

4:00 PM AGENT PI 5P7 40



COMPOSITE CHRONOLDGY
Portfolie Insuraince Related Selling on CME
CCTOBER 16, 1987

PRINCIPAL/ INDEX NOQ. QF
TIME AGENT STRATEGY PRODUCT CONTRACTS
B T Y s Y 0 s e s s e e oy o ey e e e i e e e
Gq:00 PM AGENT PI EPZ 20
o4:00 PM AGENT PL S5P2 ig
04:0D0 MM AGENT PL SP2 28
a4:00 PM AGENT PL SP3 41
04:0D0 PM AGENT PL SPZ 15
04:00 PM AGENT PI SPZ 40
04:00 PM AGENT PI SFZ ]
04:00 PM AGENT FI EPZ 9
o4:00 PM AGENT PE EPZ 27
04:00 PM AGENT PI SPZ 37
04:00 PH AGENT PI SPZ 10
04:00 PM AGENT PI SPZ 20
04:00 PM AGENT PI S5pPZ 15
04:00 PM AGENT PL SP2 40
04:00 PM AGENT PL S5P2 10
AGENT PI sSP2 150
AGENT PL sSP2 77
AGENT PI S5PZ 45
AGENT PI SPZ 106
AGENT Pl SPZ 42
AGENT Pl SpZ 8
AGENT Pl SP% 176
AGENT PI SPZ 155
AGENT PI SP2 170
AGENT Pl SPZ 3
AGENT F1l S5PZ 11

AGENT Pl SP2 &6

g1-D



' COMPOSITE CHEONOLOGY
Portfelio Insurance Related Selling on CME
CCTOBER 16, 1987

PRINCIPAL/ INDEX NO. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS
AGENT PI SPZ 30

TOTAL 9,087

610



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 19, 1987

AGENT FI SPa4 7
AGENT FI P2 240
AGENT FI SPa 5
AGENT PI SPa 24
AGENT PI SPZ 10

FPRINCIFAL/ INDEX NO. OF
TIME AGENT STRATEGY PRODUCT CONTRACTS
09:30 AM AGENT P1 SFZ 58
09:30 AM AGENT PI S5PZ 100
09:30 AM AGENT PI sSp2 82
092:30 AM AGENT EI S5P2 13
09:30 AM AGENT BT 5P2 5
03:30 AM AGENT PI SP2 6l
0%:33 AM AGENT FT SP2 9
09:35 AM AGENT F1 P4 140
0%:35 AM AGENT P S5P2 TG
0%:45 AM AGENT FI SPZ i00
0D9:48 AM AGENT PI S5FPZ 18
09:48 AM AGENT PI SPZ 5
09:48 AM AGENT PI 5PZ 50
05:50 AM AGENT PI 5P2 3
05:50 AM AGENT PI SP2 8O
09;:50 AM AGENT PI SPZ €61
09:50 AM AGENT PI SPZ 120
09:;50 AM AGENT PI 5P2 10
09;:50 AM AGENT PI SP2Z 15
09:;50 AM AGENT eI SP2 10
093:50 AM AGENT PI SP2 20
09:50 AM AGENT PI 5P2 30

AM

AM

AM

AM

AM
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COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 19, 19B7

FRINCIFAL/ INDEX HO. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
10:00 AM AGENT PI EPZ 10
10:00 AM AGENT FPI SFZ TH
10:03 AM AGENT PI S5PZ 2
10:03 AM RGENT FI 5Pz 2
10:04 AM AGENT PI S5PZ 100
1¢:04 AM AGENWT PI SPZ 50
10:06 AM AGENT Pl SPZ 2
10:08 &AM AGENT PI SPZ 100
10109 AM AGENT PI SPZ 100
10:10 AM ASENT PT SPZ2 35
10:10 AM AGENT Pl SPZ 6
10:10 AM AGENT PI 5Pz 19
10:10 AM AGENT PI 5pa 5
10:20 AM AGENT FI 2 o 15
i0:12D0 AM AGENT FI1 SPZ 100
10:10 AM AGEHNT FI SFZ 20
10:10 AM AGENT PI SPZ 25
10:10 AM AGENT PI SFZ 18
10:10 aM AGENT Fi SFZ 50
1¢:10 AM AGENT PI SI'E 3
10:14 AM AGENT PI SPE 100
10:17 AM AGENT PI 5P2 1a0
10:18 AM RGENT P1 SPZ 53
10:20 AM AGENT Pl 572 643
10:20 AM AGENT PI SPZ 100
10:20 AM AGENT Pl SPZ )
10:20 AM AGENT FL SFZ &l

12-9



COMPOSTITE CHRONOLOGY
Portfolic Insurance Related Selling on CHE
OCTORER 1%, 1987

PRINCIPAL/ INT EX NO. OF
TIME AGENT  STRATEGY PROUUCT CONTRACTS
10:20 AM AGENT FPI EPE 100
10:20 AM AGENT PI 5P2 7
10:30 AM AGENT pI SP2 15
10:30 AM AGENT PT SPZ 250
10:30 AM AGENT PT SPZ 17
10:30 AM AGENT PI SPZ 55
10:20 AM AGENT PI SPZ 25
10:30 AM AGENT PI SPZ g
10:30 AM AGENT PI SPZ 42
10330 AN AGENT PI S5P2 100
10:30 MM AGENT Pl SPZ 42
10:30 AM AGENT Pl SPZ 43
10:30 AM AGENT PI sPZ 64
10:30 AM AGENT PI SPZ 380
10:30 AM AGENT PI SPZ 20
10:30 AM AGENT PI SpZ 50
10:30 AM AGERT PI SPZ 25
10:30 AM AGENT PI SPa 55
10:34 AM AGENT PI SPZ 3
10:35 AM AGENT PI SPZ 2
10:40 AM AGENT PI SPZ 12
10:40 AM AGENT PI 34 106
10:40 AM AGENT P SPZ 26
10:40 AM AGENT PI SPZ 154
10:40 AM AGENT PI SPZ 140
10:40 AM AGENT PI SPZ 9
10:40 AM AGENT PI SPZ 300

ZZ-2



COMPOSITE CHREONOLOGY
Portfolio Insurance Related Selling on CME
QUTOBER 1%, 1%87

AGENT PI SF2Z 10

AGENT PI SFP2 14
AGENT rI SPZ2 34

PRINCIPAL/ " “JDEX NO. OF

TTME AGENT STRATEGY PRODUCT CONTRACTS
10:40 AM AGENT PI SPZ 25
10:40 AM AGENT PI SPZ 63
10: 40 AM AGENT Pl SPZ 14
10:40 AM AGENT =54 SPZ 34
10:40 AM AGENT PI SPZ 55
10:40 AM AGENT PI SP2 68
10:40 AM AGENT PI sSp2 11
10:40 AM AGENT PI SPZ 14
10:40 AM AGENT PL SPZ 11
10:40 AM AGENT PI SPZ 80
10:40 AM BAGENT PI SPZ 152
10:40 AM AGENT PI SP2 45
10:40 AM AGENT PI SP2 3
10:40 AM AGENT PI 5P2 27
10:40 AM AGENT PI S5P2 2
10:48 AM AGENT PI SPZ 53
10:50 AM AGENT PI 5PZ 40
10350 AM AGENT PI SPZ 45
10:50 AM AGENT PI 5PZ 176
16:50 AM AGENT BI 5PZ2 206
L0:50 AM AGENT PI SPZ 24
10:50 AM AGENT PI SPZ 25
10:50 AM AGENT PL SPZ 25

AM

AM

AM

AM

£i-2



COMPOSITE CHRONCLOGY
Portfalio Insurance Related Selling on CME
QCTOBER 1%, 1987

PRINCIPAL/S INDEX NG. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
10:59% AM AGENT PI SpPZ 9
10:5% AM AGENT Pl spZ 100
11:00 AM AGENT Pl SPZ 72
11:00 AM AGENT |3 SPZ 140
11:00 AM AGENT FI SPZ 450
11:00 AM AGENT Pl SFZ 17
11:00 AM AGENT P 5PZ R
11:00 AM AGENT FI1 5P2 L
11:901 AM AGENT FI1 SPZ la0
11:04 AM AGENT FI1 SPZ 20
11:05 AM AGENT PI1 SPZ 100G
11:08 AM AGENT PI 5PZ K]
11:0% AM AGENT PI 5PZ 250
11:10 AM AGENT PI 5PZ 200
11:10 AM BRGENT PI 5PZ 50
11:11 AM AGENT PI SFZ 30
11:1: AM AGENT FI 5FP2 50
11:16 AM AGENT PI 5P2 50
11:17 aM AGENT FI1 SPZ 50
11:18 AM AGENT FI EPZ 50
11:1% AM AGENT FI SPZ 19
11:20 AM AGENT PI1 BPZ 57
11:20 AM AGENT PI SPE 295
11:20 AM AGENT PI SPZ 50
12:20 AM AGENT PI 5P& 50
11:20 AM AGENT PI 5PE 50
11:26 AM AGENT PI 8PZ 130

72-2



TIHME
11:26
11:27
11:27
11:27
11:30
11.:=30
11:49
li:50
12:00
12:00
12:00
12:00
12:09
12:09
12:10
12:10Q
12:16
12:20
12:20
12:33
12:44
12:50
12:50
12:54
12:54
12:55
12:56
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COMPOSITE CHRONOQLOGY
Fortfolio Insurance Related Selling on CHE
QCTIOBER 19, 198

PRINCIPAL/
AGENT

- £ T e

AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENRT
AGENT
AGENT
AGENT
AGENT
ARGENT
AGENT
AGENT
AGERNT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT

7

NG.
STRATEGY FPRCDUCT CONTRACTS

oFr

THDREX
FI SFZ
PI SPZ
FI SPZ
FI 5Pz
FI SP2
PI SPZ
PI SPZ
PI SPkZ
PI SF2
PI SPZ
PI SP2
PI S5P2
PI SP2
FI SPZ
PI S5P2
| =¥ SPZ
PI SPZ
P EFZ
PI sSP2Z
PI SPZ
PI sPZ
Pl SFZ
FI 5PZ
FI S5P2
FI sSPZ
FI 5PZ
PI sSP2

20
a3
66
ico
75
15
200
120
695
100
20
52
200
1¢0
B39
118
20
350
200
200
200
50
S0
a0
150
50
200

cZ-D



COMPOSITE CHRONOLOQGY
Portfolio Insurance Related Selling on CME
OCTORER 19, 1987

PRINCIPAL/S INDEX NGQ. OF

TIME AGENT STRATEGY FRODUCT CONTRACTS
12:56 PM AGENT FI SPZ 100
12:57 PM AGENT Pl SFZ 50
cl:00 PM AGENT FI S5PZ 100
01:00 PM AGENT Fi 5pZ 21
01:90 FPM AGENT F1 5P3% B4
01:00 PM AGENT PL SP 79
01:00 PHM AGENT PI S5P2 50
0L:00 PM AGENT PI SP2 3
01:00 FM RGENT FI SPZ 18
01:00 PM RGENT PL SP2 2
0L:00 FHM AGENT PI 5F2 160
0L:00 PHM AGENT FI SPZ 30
0l:00 FM AGENT Pl SPZ 100
01:00 PH AGENT PI Sp2 100
01:00 PM AGENT Pl Sp2 30
01:00 PM AGENT PI SP2 30
01:00 PM AGENT PI 5pP2 100
01:02 PM AGENT Pl SPZ 50
0l:04 PM RGENT PI SPZ 100
01l:05 PM AGENT PI spP2 51
0l:08 PM AGENT PI sp2 83
01:10 PM AGENT PI Ep2 25
01:10 PM AGENT PI Ep2 5D
01:10 PM AGENT P EP2 41
01:10 PM AGENT PI SPZ 25
01:10 PM AGENT PI EP2 19

EPZ e

o
[
[
=
)
=
o
0
=
=
]
o
(-]

" 97-



COMPCE [TE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 1%, 1987

FPRINCIPAL/ IRDEX HJ. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
01:10 PM AGENT PL SPE 5G
01:i0 PM ACGENT Pl 5PZ 10
01:10 PM AGENT PI SPZ 14
01:13 PHM AGENT FI EFZ 100
01:20 PHM AGENT PI EPZ az
01:22 PH AGENT FI P2 100
01:28 PM AGENT PT S5PZ 200
01:29 PHM AGENT PL SPZ 2
01:30 FH AGENT FI 5P2 700
01:30 FM AGENT FIl SPZ 102
01:35 PM AGENT PI SP2 gl
01:30 FM AGENT Pl SPE 50
01:30 PM AGENT PI s5P2 10
01:30 FM AGENT Pl s5P2 29
01:30 PM AGENT PI 572 19
01:30 PM AGENT Pl SPZ ie
01:30 FHM AGENT Pl 5P2 15
091:30 BPM AGENT PL SPZ 10
01:30 PM AGENT PI LHPZ 5
0L:35 PM AGENT FI SPZ 1
01:38 FM AGENT PI SP2 100
D1:40 PM AGENT PI 5FZ g
01:40 PM AGENT FI SP2 7
01:40 PM AGENT Pl SPZ an
01:40 PM AGENT PI 5PZ2 70
01:40 PM AGENT PI 5P2 50

01:40 PM AGENT PI 5PZ 100

120



COMPOSITE CHRONGLOGY
Portfolioc Insurance Related Selling on CME
CGCTOBER 19, 1987

PREINCIPAL/ INDEX NO. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
D1:40 PM AGENT FL 5PZ 40
01:40 FM AGENT FT 5PZ 50
01:45 PM AGENT FI 5P2 156
0D1:47 FM AGENT FI 5P2 200
D1:48 PM AGENT ET 2324 4
01:50 PM AGENT PT 5p2 95
0l:5¢ FM AGENT ET SEBZ 5
0l:51 PM AGENT FI SEBZ 50
0l:51 PM AGENT FI SPZ 12
Dpl:51 PM AGENT FI 5F2 20
01:53 PM AGENT PL SPZ 2
01:55 PM AGERT PI SPZ 200
02:00 PM AGENT PI S5PZ 100
D2:00 PM AGENT PY SPZ 30
02:00 PM AGENT PI SPZ 100
02:00 PM AGENT PI SPZ 355
02:00 PM AGENT PT SPZ 93
Q2:00 PM AGENT PI SF2 3E
02:00 PM AGENT FL SPZ 226
02:02 FM AGENT PI =) 2 1400
02:06 FM AGENT FI 5PZ ]
02:07 FM AGENT FI 5P2 11
02:07 FM AGENT PI1 5PZ 5
02:08 FM AGENT PI 5PZ2 100G
02:10 EM AGENT PI SPZ 20
02:12 EM AGENT Pl S5P2 7

02:14 FM AGENT Pl 5P2 &

BL-0



COMPOSITE CHRONOLOGY
PBortfolio Insurance Related Selling on CHE
OCTOBER 19, 1987

PPTNCTIPAL/ INDEX Rd. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
D2:14 PM AGENT PI SPZ 104
02:17 PM AGENT Pl EPZ 100
02:18 PH AGENT PI SPZ 100
02:19 PM AGENT PI 5pZ 200
02:20 PM AGENT PI SPZ 140
02:20 PM AGENT PL S5PZ 25
0D2:20 PM AGENT FI SPZ 540
02:22 PM AGENT FI sSPZ lo0
02:30 PH AGENT FI SPZ 155
Q02:30 PM AGENT FI sp2 20
02:30 PM AGENT PI 5pPZ 100
g2:30 FM AGENT FI S5PZ L
02:30 FM AGENT PI SPZ 100
0Z:30 FM AGENT PI SPZ &
G2:30 PM AGENT FI 5FZ 25
G2:30 FM AGENT BI 5P7 T
02:30 PM AGENT FI SPE 214
02:30 PM AGENT PI SP2 1
az2:30 PM AGENT FI SPZ 138
02:310 PM AGENT PI SPZ 12
Q2:30 PM AGENT PI SPZ 40
02:20 PM BGENT PI EPZ 45
02:30 PM AGENT PI SPZ a0
02:30 PM BGENT PI SPZ 30
02:30 PM AGENT PI SPZ 85
02:30 EM AGENT PI SPZ 140

02:20 PM AGENT PI 5P2Z 50

62-2



COMPOSITE CHRONOLOGY
Portfollio Insurance Related Selling on CME
OCTOBER 19, 1947

PRINCIPAL/ INDEX NO. OF
TIME AGENT STRATEGY PRCDUCT CONTRACTS
bt S LTSS == === =—t=my
02:30 M AGENT PI SPZ 100
02:310 PM AGENT PI 5P2 -1 H
02:36 PM AGENT PI SP2 100
02:39 PM AGENT FI1 5P2 100
02:40 FM AGENT FI 5P2 20
Q2:40 PM AGENT Pl SP2 S5
02:40 FM AGERT FI SPZ 30
02:40 FM AGENT PI SP2 100
02:40 FPM AGENT PI SPE 13
02:40 PM AGENT PI SP2 20
02:40 PM AGENT PI SPZ 72
02:40 FPM AGENT PI SP2 72
02:40 FPM AGENT Pl 5P2 3o
02:40 PM AGENT PI 5P2 7
a2:40 FM AGENT PT 5P2 25
02:40 FPM AGENT PI SPZ 25
02:40 PM AGENT EY SPZ 25
02:40 PM AGENT PI SPZ 4
02:40 PM AGENT PI SPZ lco
02:50 FHM AGENT PI SP2 a0
03:00 PM AGENT PI SPZ 100
03:00 PM AGENT FI S5PZ 35
03:00 PM AGENT PT SPZ B&
Q3:00 PM AGENT PI SPZ 14
QA:00 PM AGENT PI SFP2 31
Q3:00 PM AGENT PI S5P2 10
G3:00 PM AGENT PI ) o 13

0L-2



COMPOSITE CHRONCQLOGY
Portfolic Insurance Related Selling on CME
QCTOBER 19, 1987

FRINCIFPAL/ INDEX No. QF

TIME AGERT STRATEGY FRODUCT CONTRACTS
03:00 PM AGENT FI 5P2 170
Q2:00 PM AGENT Pl EPZ 12
03:00 PM AGENT Pl SPZ 3o
02:00 PM AGENT FL SPZ 20
03:00 PM AGENT PI Sp2 72
03:07 PH AGENT PI SPZ 70
02:07 PM AGENT PI SPZ aq
03:08 PHM AGENT PI 5p2 5
0¥:15 PM AGENT PI sP2 4
03:17 PM AGENT FI 5PZ 14
03:20 PHM AGENT PI S5PZ 10
0D31:20 PM AGENT FI 5PZ 14
03:20 FPM AGENT FI SPLZ 90
Q3:20 PM AGENT PI SPZ 58
03:20 PM AGENT PL ) o 25
D3:20 FPM AGENT PI SPZ o
0D3:24 PM AGERT PI SPZ 2
03:30 FM AGENT PI G2 140
G3:30 PM AGENT PI SPZ 15
03:30 PM AGENT Pl SEZ 3
03:20 PM AGENT PT SPZ 5
03:30 PM AGENT FI SFZ 7
03:30 BM AGENT PI EPZ 5
03:30 PM AGENT Pl SPa 75
03:30 PM AGENT PI SP% 5
03:30 FM AGENT FI SPZ 8
03:30 PM AGENT FI SFZ 91

18-



COMPOSTITE CHRONOLOGY
Fortfolio Insurance Related Selling on CME
QCTOBER 19, 1987

FRINCIPAL/S INDEX Ho. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
03:30 PM AGENT FI SPZ 5
03:30 FPM AGENT FI GPZ2 15
03:30 PM AGENT FI SPZ2 1
Q3:30 BPM AGENT PI 5PZ 32
n3:30 PM AGENT FI S5PZ X
33;30 PM AGENT FI S5PE 20
Q3:30 PM AGENT Pl SFPZ 50
02:30 PH AGENT PI SPZ 30
02:30 PM AGENT PI sp2 170
03:30 BM AGENT PI 5SPZ 30
g1 10 PM AGENT Pl =3 15
03:1¢ M AGENT PI SPZ 25
03:30 PM AGENT Pl SPZ 100
03:36 FPM AGENT BT SPZ 90
03:40 FPM AGENT F1 SPE 25
031:40 FBM AGENT FI SPE 103
03:40 FM AGENT FI SPZ 25
nt3:41 PM AGENT FI 5PE 3
03:42 PM AGENT PI 5PZ 180
33:50 PM AGENT Pl S5FEL 75
0i:50 PM AGENT PI S5PE 25
03:50 PM AGENT PI SF2 25
03:50 P AGENT PI SPZ2 25
02X:50 PM AGENT PI 24 2/ 50
03:50 PH AGENT Pl EFZ 1z
03:50 PHM AGENT FI SP2 13

03:50 PHM AGENT PI P2 14

ZE-o



COMPOSITE CHRONOLOGY
Portfolico Insurance Related Selling on CME
OCTOBER 19, 1987

PRINCIPAL/ INDEX Ho. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
03:50 BPM AGENT PI SPZ 12
02:50 PM AGEHT PI SPZ 24
03:50 PM AGENT PI SP2 50
03:50 FM AGENT FI EFZ g
£2:150 BPM AGENT Pl sPZ 1z
Q03:50 PM AGENT Pl SFPZ 40
92:30 FPH AGENT FI SEZ 2
03:50 PM AGENT FI SP2 320
03:50 FM AGEHNT PI P2 4
03:50 PM AGENT Pl 502 B
Q3:50 PM AGENT Pl SPL 35
Q3:50 PM AGENT PI EPZ2 50
03:50 FM AGENT PI S5EZ 100
031:650 PM AGENT PI SP2 50
03:50 FM AGENT PI 5PZ 1gd
03:50 MM ACENE FI 5P~ 4
03:50 PM BGENT PI SF2 23
23:52 PM AGENT FI 5PE 11
03:53 o AGENT PI SPZ 3
0n3:55% PM AGENT BI 5FP2 150
03:57 MM AGENT PI SPZ 112
03:5%8 PM AGENT FI SPZ 100
0i:59 P AGENT rI SP2 3]
oA:00 PH AGENT Pl EPpZ 48
04:00 PM AGENT Pl SPZ 175
g4:00 PM AGENT Pl 5PZ 40

04:00 M AGENT PI SPZ 12

et-0



COMPOSITE CHRONOLOGY
Portfolic Insurance Related Selling on CME
QCTOBER 19, 1987

FRINCIFAL/S INDEX HO. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
Q4:00 PM AGENT FI SPZ 20
04a:00 PH AGENT Pl 5P 1a
04:00 PM ARGENT P1 5Pz 20
04:10 PM AGENT F1 SPZ 25
04:10 PH AGENT P1 P 40
04:10 PM AGENT PI SPEZ 155
04:10 PM AGENT FI1 5PZ 12
04115 PM AGENT FI spZ2 49
4115 PM AGENT PI sSP2 27
AGENT PI SPZ 1

TOTAL 26,3157
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COMPCGS1TE CHRONOL:GY
Portfolio Insurance Related Selling on CME
OCTOBER 20, 14987

PRINCIP..L/ INDEX NO, OF
TIME AGEN] STRATEGY FRODUCT CONTRACTS
- e e e e e e e e e ey e o e e e ey
0%:30 AM AGENT PI SPZ 100
o9:30 AM AGENT Pl ) 100
09:30 AM AGENT PI 5P2 1000
02:30 AM AGENT PI 5PZ 100
C9:30 AM AGENT PI SPE 100
09:30 AM AGENT FI SPZ 100
0%:30 AM AGENT FI SP2 190
05:30 AM ACGENT Pl SPZ 200
0%:30 AM RGENT FI 5FPZ 200
09:30 AM AGENT FI SP2 100
09:30 AM AGENT Pl SP2 100
09:30 AM AGENT PI 5Pz 200
05:30 AM AGENT PI SPZ 336
09:30 AM AGENT PI SPZ 10
05130 AM AGENT PI SPZ 13
a9:340 AM AGENT rI SFZ 100
0%:30 AM AGENT Pl s5p2 50
09:30 AM AGENT FI S5pPZ 100
09:30 AM AGENT PI 5PZ 20
09:30 AM AGENT PI SFZ 100
09:30 AM AGENT PI 5F2 150
09:33 AM AGENT PI SP2 200
d09:34 AM AGENT PI SPZ 59
09:35 AM AGENT PI SFP2Z 300
0%:3% AM AGENT PI 5p2 195
09:43 AM AGENT PI SP2 100
09:47 AM AGENT PI SPZ 14040

GE-D



NHO. OF
CONTRACTS

100
15
100G
107
1oG
200
2
100G
1220
20
269
19090
44
50
200
25
39
25
100
100
100
124
43
&0
140
100

COMPOSITE CHRONOLOGY
Faortfolio Insurance Related Selling on CME
OCTOBER 20, 1987
FRINCIPAL/ INDEX
TIME AGENT STRATEGY PRODICT

05149 AM AGENT FI 5PZ
09:49 AM AGENT FI 5PZ
0%:50 AM AGENT FI SPZ
09:50 AM AGENT PI SPZ
C5:52 AM AGENT PI SFZ
09:52 AM AGENT PI SPZ
09:57 AM AGENT Pl SPZ
10:00 AM AGENT Bl S5e2
10:00 AM AGENT EI sSP2
10:01 AM AGENT PI SEZ
10:03 AM AGENT PI SFZ
10:08 AM AGENT PI SPZ
10:12 AM AGENT PI 5P2
10:12 AM AGENT i} S5PZ2
10:16 AM AGENT PrI SP2
10:18 AaM AGENT PI SP2
10:18 aM AGENT PI SPZ
10:19 AM AGENT Pl sp2
10:15% AM AGENT PI 5p2
10:20 AM AGENT PI Sp2
10:20 AM AGENT PI SPZ
10:20 AM AGENT PY SpPZ
10:20 AM AGENT PI EPZ
10:20 AM AGENT PI SPZ
10:27 AM AGENT PT S5PZ
10:30 AM AGENT FI SPZ
103340 AM BGENT PI SPZ

200

9t-D



TIME
1¢:30
19:30
10:39
13330
10:31
10:31
l16:23
10:40
10:40
10:40
10:40
1a:44
1044
10:458
10:36
1G:50
10:50
10:50
10:50
10:50
10:50
10:50
10:50
10:%0
10:51
10:51
10:58%

COMBPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME

OCTOBER 20,

FRINCIPAL/
AGENT

o T s e e s . o e i Y e e e e e il . e e i i

R R R R R EEEEETERTETEREEERRE

AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
AGENT
ARGENT
AGENT
AGENT
AGENT

STRATEGY PRODUCT

PI
F1
Fl
FI1
Pl
Pl
PI1
FI
PI
PI
PI
FI
FPI1
FI
Pl
PI
Pl
Pl
PI
PI
FI
FI
EI
Pl
Pl
FI
PI

1987

INDEX NQ. OF

COHTRACTS
EPZ 7
5PZ loo
SPZ 40
5PZ 50
SP2 17
SP2 146
SPZ 200
SPZ 20
SPZ 250
P2 50
EPZ o
5P2 100
SPE =1¢]
S5PZ 200
5P2 1G0
EPZ 150
SPZ 200
SP2 la
5Pa 100
5P 50
SPZ 100
SPZ 135
SFZ 24
SPE 19
8PZ &0
3PZ 4§00
5pPZ 100

£L-0



COMPOSITE CHRONOGLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 20, 1587

PRINCIPAL/S INDEX NO. OF

TIME AGENT STRATEGY PRODUCT OQONTRACTS
L0156 AM AGENT FI SPZ 400
10:59 AM AGENT PI SPZ 100
11:00 AM AGENT Pl 5P2 200
11:00 AM AGENT Pl 5P 52
11:00 AM AGENT Pl SPZ 618
11:00 AM AGENT Pl 5P2 243
L1:0C AM AGLNT FI SPZ 285
11:00 AM AGENT FI SP2 160
11:00 AM AGENT PI SPZ 100
11:00 AM AGENT FI SPZ B3
11:00 AM AGENT PI SPZ 50
11:00 AM AGENT FI SpP2 1D
11:00 AM AGENT BI SPZ 12
11:90 AM AGENT PI 5PZ 20
11:00 AM AGENT PI 5PZ 25
11:01 AM AGENT PI ) 2 100
11:02 AM AGENT PI SPZ 130
11:04 AM AGENT PI 5PZ 500
11:10 aM AGENT PI ) S 50
11:10 AM BGENT PI EPZ 5O
11:10 AM AGENT FI SPZ 40
11:13 AM AGENT FI SPZ 300
11:17 AM AGENT EI SPZ 100
11:20 AM AGENT PI SPZ 100
11:20 AM AGENT PI S5PZ 190
11:21 AM AGENT Pl 5PZ 30
11:22 AM AGENT Pl 5PZ 200

- ge-D
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Portfolic Insurance Related Sell ing on CHME

COMPOSITE CHRONOLOGY

-y

QCTQRER 20, 1587
PRINCIPAL/ INDEX NO, OF
AGENT STRATEGY PRODUCT CONTRACTS
AGENT PI SPZ 100
AGENT FI 52 1G0
AGENT FI SPZ 600
AGENT PI EP2 4350
AGENT FPI SFPZ 54
AGENT PI SPZ &0
AGENT PI SPZ 62
AGENT PT SP2 75
AGENT FI SPZ 50
AGENT PI SP2 200
AGEHNT EY 5pPZ 100
AGENT £I sP2 170
AGENT PL 5F2 40
AGENT PI SPZ 100
AGENT FI SPZ 100
AGENT FI 5PZ 34
AGENT FI 5PZ a7
AGENT PI BFZ 100
AGENT PI SPZ 150
ARGENT PI SPZ 49
AGENT PI s5P2 34
AGENT Pl S5PZ E)-
AGENT PL SPE 50
AGENT BT SP2 25
AGENT PI SP2 1G0
AGEHNT FI SPZ 1940
AGENT PI SPZ 50

&6L-0



COMPOSITE CHRONOLOGY
Portfolio Insurance Related Selling on CME
OCTOBER 20, 1987

PRINCIPAL/ INDEX NQ. OF

TIME AGENT STRATEGY PRODUCT CONTRACTS
01:10 PM AGENT PI S5P2 200
01:14 PHM AGENT PI EPZ 130
01:20 PM AGENT FI S5P2 100
01:20 PH AGENT PI 5P% 20
01:24 FM AGENT PI &5FZ 100
01:25 FM AGENT P1 SFEZ 50
Ql:26 PM AGENT rI SP2Z 100
0i:26 PM AGENT BT EP2 50
01:27 PM AGENT BT EPZ 100
01:27 PM AGENT BT EPZ 100
0l:28 PM AGENT PI EPZ 100
01:20 PM AGENT PI SPZ 6%
01:35 PM AGENT PI SPE 100
01:35 PM AGENT PI 5Pz 100
D1:36 EFM AGENT P1 5PZ 150
01:37 PM AGENT FI 5PZ 200
¢l:40 PM AGENT FI SPZ 100
0l:40 PM AGENT PI spa 200
01:40 BPM AGENT PI S5P3 50
0l:40 BM AGENT FI EPZ 12
0l:44 PM AGENT FI 5PZ 120
01:45 PM AGENT FI 5PZ 200
01:r46 PM AGENT PI SPE 200
01:47 PM AGENT PI SPZ 215
01:47 PM AGENT PI GPZ 400
0l1:48 PM AGENT PI 5pZ 400

Lt



COMPOSITE CHROHOLOGY
Portfolic Insurance Related Selling on CME

OCTOBER 20, 1987

PRINCIPAL/ INDEX NO. QF

TIME AGENT STRATEGY PRODUCT CONTRACTS
01:49 PM AGENT PI SP2 150
0l:50 PH AGENT PI SPZ 20
01:50 PM AGENT PI S5PZ 75
01:51 PH AGENT PI SPZ 140
Ql:54 PM AGENT PI Sr2 i1aa
01:56 PM AGENT Pl SPZ 100
g2:00 PM AGENT PI EPZ 400
02:0Z2 PH AGENT FI SFPZ 100
02:04 PM AGEHNT FI SPZ 200
02:04 PHM AGENT PI sp2 100
Q2:08 PH AGENT FI SP2 10040
02:14 PM AGENT Pl S5PZ 500
02:20 PM AGENT PI EPZ 132
02:21 PHM AGENT PI SPZ 240
02:326 PM AGENT Pl SPZ 33
02:32 FHM AGENT Pl 3P2 1Q0
02:39 PM AGENT PI 3PE 75
02:43 PM AGENT FI SPZ 100
DZ2:46 PM AGENT PI SPZ 75
D2:4&6 PM AGENT PI SPZ 190
02:48 PM AGENT PI 5F2 200
g2:50 PM BGENT rI ) L 20
02:53 PM AGENT Pl SPZ 240
0z2:5%7 PM AGENT FI SP2 140
D2:57 PM BRGENT Pl Spa 50
D00 PM AGENT PI SP2 8
03:00 PM AGENT Pl SPZ 9

T%-2



CCMPOQSITE CHROWNOLOGY
Portfolio Insurance Related Selling on CME
GCTOBER 20, 14987

FRINCIPAL/ INDEX K. OF

TIME AGENT STRATEGY FRODUCT CONTRACTS
03:00 FM AGENT FI 518 50
G3:06 FPM AGENT Pl EP7 10
G3:0% PM AGENT PI ) 100
03:12 PM AGENT PI SPZ i00
02:16 PM AGENT Pl SPZ 300
Q3:20 PM AGENT Pl SP2 400
03:20 PM AGENT Pl SPZ 50
g3:25 PM AGENT PI S5PZ 300
03:32 PM AGENT FPI 5pP2 300
03:32 PM AGENT PI S5PZ 2
03:36 PH AGENT PI SP2 100
c3:38 PM AGENT PI SPZ 1c0
D3:43 PM MAGENT Pl SPZ 1co
03:46 FM AGENT F1 S5P2 100
G3:49 PM AGENT PI 5P2Z 00
04:04 PM AGENT PI SPZ 200

A





