
Trade Date Underlying Option Root Expiration Date Strike Price Kind Start Time

20170912 WATT WATT 20170915 $2.50 C 14:17:28.446

20170912 WATT WATT 20170915 $2.50 P 14:17:28.446

20170912 WATT WATT 20170915 $5.00 C 14:17:28.446

20170912 WATT WATT 20170915 $5.00 P 14:17:28.446

20170912 WATT WATT 20170915 $7.50 C 14:17:28.446

20170912 WATT WATT 20170915 $7.50 P 14:17:28.446

20170912 WATT WATT 20170915 $10.00 C 14:17:28.446

20170912 WATT WATT 20170915 $10.00 P 14:17:28.446

20170912 WATT WATT 20170915 $12.50 C 14:17:28.446

20170912 WATT WATT 20170915 $12.50 P 14:17:28.446

20170912 WATT WATT 20170915 $15.00 C 14:17:28.446

20170912 WATT WATT 20170915 $15.00 P 14:17:28.446

20170912 WATT WATT 20170915 $17.50 C 14:17:28.446

20170912 WATT WATT 20170915 $17.50 P 14:17:28.446

20170912 WATT WATT 20170915 $20.00 C 14:17:28.446

20170912 WATT WATT 20170915 $20.00 P 14:17:28.446

20170912 WATT WATT 20170915 $22.50 C 14:17:28.446

20170912 WATT WATT 20170915 $22.50 P 14:17:28.446

20170912 WATT WATT 20170915 $25.00 C 14:17:28.446

20170912 WATT WATT 20170915 $25.00 P 14:17:28.446

20170912 WATT WATT 20170915 $30.00 C 14:17:28.446

20170912 WATT WATT 20170915 $30.00 P 14:17:28.446

20170912 WATT WATT 20171020 $2.50 C 14:17:28.446

20170912 WATT WATT 20171020 $2.50 P 14:17:28.446

20170912 WATT WATT 20171020 $5.00 C 14:17:28.446

20170912 WATT WATT 20171020 $5.00 P 14:17:28.446

20170912 WATT WATT 20171020 $7.50 C 14:17:28.446

20170912 WATT WATT 20171020 $7.50 P 14:17:28.446

20170912 WATT WATT 20171020 $10.00 C 14:17:28.446

20170912 WATT WATT 20171020 $10.00 P 14:17:28.446

20170912 WATT WATT 20171020 $12.50 C 14:17:28.446

20170912 WATT WATT 20171020 $12.50 P 14:17:28.446

20170912 WATT WATT 20171020 $15.00 C 14:17:28.446

20170912 WATT WATT 20171020 $15.00 P 14:17:28.446

20170912 WATT WATT 20171020 $17.50 C 14:17:28.446

20170912 WATT WATT 20171020 $17.50 P 14:17:28.446

20170912 WATT WATT 20171020 $20.00 C 14:17:28.446

20170912 WATT WATT 20171020 $20.00 P 14:17:28.446

20170912 WATT WATT 20171020 $22.50 C 14:17:28.446

20170912 WATT WATT 20171020 $22.50 P 14:17:28.446

20170912 WATT WATT 20171117 $2.50 C 14:17:28.446

20170912 WATT WATT 20171117 $2.50 P 14:17:28.446

20170912 WATT WATT 20171117 $5.00 C 14:17:28.446

20170912 WATT WATT 20171117 $5.00 P 14:17:28.446

20170912 WATT WATT 20171117 $7.50 C 14:17:28.446

20170912 WATT WATT 20171117 $7.50 P 14:17:28.446



20170912 WATT WATT 20171117 $10.00 C 14:17:28.446

20170912 WATT WATT 20171117 $10.00 P 14:17:28.446

20170912 WATT WATT 20171117 $12.50 C 14:17:28.446

20170912 WATT WATT 20171117 $12.50 P 14:17:28.446

20170912 WATT WATT 20171117 $15.00 C 14:17:28.446

20170912 WATT WATT 20171117 $15.00 P 14:17:28.446

20170912 WATT WATT 20171117 $17.50 C 14:17:28.446

20170912 WATT WATT 20171117 $17.50 P 14:17:28.446

20170912 WATT WATT 20171117 $20.00 C 14:17:28.446

20170912 WATT WATT 20171117 $20.00 P 14:17:28.446

20170912 WATT WATT 20171117 $22.50 C 14:17:28.446

20170912 WATT WATT 20171117 $22.50 P 14:17:28.446

20170912 WATT WATT 20171117 $25.00 C 14:17:28.446

20170912 WATT WATT 20171117 $25.00 P 14:17:28.446

20170912 WATT WATT 20171117 $30.00 C 14:17:28.446

20170912 WATT WATT 20171117 $30.00 P 14:17:28.446

20170912 WATT WATT 20180119 $2.50 C 14:17:28.446

20170912 WATT WATT 20180119 $2.50 P 14:17:28.446

20170912 WATT WATT 20180119 $5.00 C 14:17:28.446

20170912 WATT WATT 20180119 $5.00 P 14:17:28.446

20170912 WATT WATT 20180119 $7.50 C 14:17:28.446

20170912 WATT WATT 20180119 $7.50 P 14:17:28.446

20170912 WATT WATT 20180119 $10.00 C 14:17:28.446

20170912 WATT WATT 20180119 $10.00 P 14:17:28.446

20170912 WATT WATT 20180119 $12.50 C 14:17:28.446

20170912 WATT WATT 20180119 $12.50 P 14:17:28.446

20170912 WATT WATT 20180119 $15.00 C 14:17:28.446

20170912 WATT WATT 20180119 $15.00 P 14:17:28.446

20170912 WATT WATT 20180119 $17.50 C 14:17:28.446

20170912 WATT WATT 20180119 $17.50 P 14:17:28.446

20170912 WATT WATT 20180119 $20.00 C 14:17:28.446

20170912 WATT WATT 20180119 $20.00 P 14:17:28.446

20170912 WATT WATT 20180119 $22.50 C 14:17:28.446

20170912 WATT WATT 20180119 $22.50 P 14:17:28.446

20170912 WATT WATT 20180119 $25.00 C 14:17:28.446

20170912 WATT WATT 20180119 $25.00 P 14:17:28.446

20170912 WATT WATT 20180119 $30.00 C 14:17:28.446

20170912 WATT WATT 20180119 $30.00 P 14:17:28.446

20170912 WATT WATT 20180216 $2.50 C 14:17:28.446

20170912 WATT WATT 20180216 $2.50 P 14:17:28.446

20170912 WATT WATT 20180216 $5.00 C 14:17:28.446

20170912 WATT WATT 20180216 $5.00 P 14:17:28.446

20170912 WATT WATT 20180216 $7.50 C 14:17:28.446

20170912 WATT WATT 20180216 $7.50 P 14:17:28.446

20170912 WATT WATT 20180216 $10.00 C 14:17:28.446

20170912 WATT WATT 20180216 $10.00 P 14:17:28.446

20170912 WATT WATT 20180216 $12.50 C 14:17:28.446



20170912 WATT WATT 20180216 $12.50 P 14:17:28.446

20170912 WATT WATT 20180216 $15.00 C 14:17:28.446

20170912 WATT WATT 20180216 $15.00 P 14:17:28.446

20170912 WATT WATT 20180216 $17.50 C 14:17:28.446

20170912 WATT WATT 20180216 $17.50 P 14:17:28.446

20170912 WATT WATT 20180216 $20.00 C 14:17:28.446

20170912 WATT WATT 20180216 $20.00 P 14:17:28.446

20170912 WATT WATT 20180216 $22.50 C 14:17:28.446

20170912 WATT WATT 20180216 $22.50 P 14:17:28.446

20170912 WATT WATT 20180216 $25.00 C 14:17:28.446

20170912 WATT WATT 20180216 $25.00 P 14:17:28.446

20170912 WATT WATT 20180216 $30.00 C 14:17:28.446

20170912 WATT WATT 20180216 $30.00 P 14:17:28.446

20170912 WATT WATT 20190118 $2.50 C 14:17:28.446

20170912 WATT WATT 20190118 $2.50 P 14:17:28.446

20170912 WATT WATT 20190118 $5.00 C 14:17:28.446

20170912 WATT WATT 20190118 $5.00 P 14:17:28.446

20170912 WATT WATT 20190118 $7.50 C 14:17:28.446

20170912 WATT WATT 20190118 $7.50 P 14:17:28.446

20170912 WATT WATT 20190118 $10.00 C 14:17:28.446

20170912 WATT WATT 20190118 $10.00 P 14:17:28.446

20170912 WATT WATT 20190118 $12.50 C 14:17:28.446

20170912 WATT WATT 20190118 $12.50 P 14:17:28.446

20170912 WATT WATT 20190118 $15.00 C 14:17:28.446

20170912 WATT WATT 20190118 $15.00 P 14:17:28.446

20170912 WATT WATT 20190118 $17.50 C 14:17:28.446

20170912 WATT WATT 20190118 $17.50 P 14:17:28.446

20170912 WATT WATT 20190118 $20.00 C 14:17:28.446

20170912 WATT WATT 20190118 $20.00 P 14:17:28.446

20170912 WATT WATT 20190118 $22.50 C 14:17:28.446

20170912 WATT WATT 20190118 $22.50 P 14:17:28.446

20170912 WATT WATT 20190118 $25.00 C 14:17:28.446

20170912 WATT WATT 20190118 $25.00 P 14:17:28.446

20170912 WATT WATT 20190118 $30.00 C 14:17:28.446

20170912 WATT WATT 20190118 $30.00 P 14:17:28.446



State Code ISE Executed Volume Weighted Quote Spread Weighted BidSize Weighted AskSize

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 4.899642 10.017851 10

Limit State 0 0 0 0

Limit State 0 4.7 10 10

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 0 0 0

Limit State 1 0 0 20

Limit State 0 0 0 20

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 4.952066 15.206644 15.206644

Limit State 0 0 0 20

Limit State 0 4.951932 15.193249 15.193249

Limit State 0 0 0 20

Limit State 0 4.914658 11.465807 11.465807

Limit State 0 0 0 20

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 4.799998 10 10

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 0 0 20

Limit State 0 0 0 20

Limit State 0 0 0 20

Limit State 0 4.799988 10 10

Limit State 1 4.808691 62.571038 20

Limit State 0 4.9 10 10

Limit State 0 0 0 20

Limit State 0 4.9 10 10

Limit State 0 0 0 20

Limit State 0 5 20 20

Limit State 0 0 0 20

Limit State 0 4.911943 11.194254 11.194254

Limit State 0 4.799999 10 10

Limit State 0 0 0 20

Limit State 0 4.899999 10 10

Limit State 0 4.95 70 20

Limit State 0 0 0 0

Limit State 0 0 0 20



Limit State 0 0 0 20

Limit State 0 0 0 20

Limit State 0 0 0 20

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 4.999999 19.999961 19.999961

Limit State 0 4.928683 29.899677 20

Limit State 0 5 20 20

Limit State 0 0 0 20

Limit State 0 5 20 20

Limit State 0 0 0 20

Limit State 0 5 20 20

Limit State 0 0 0 20

Limit State 0 4.973939 17.39415 17.39415

Limit State 0 0 0 20

Limit State 0 4.919821 11.98215 11.98215

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 0 0 0

Limit State 0 0 0 20

Limit State 0 4.719594 10 10

Limit State 0 0 0 20

Limit State 0 0 0 0

Limit State 0 4.9 10 10

Limit State 0 0 0 20

Limit State 0 4.9 10 10

Limit State 0 0 0 20

Limit State 0 4.901899 10.190107 10.190107

Limit State 0 0 0 20

Limit State 0 4.986653 18.666022 18.666022

Limit State 0 0 0 20

Limit State 0 4.99318 19.318028 19.318028

Limit State 0 0 0 20

Limit State 0 4.999999 19.999956 19.999956

Limit State 0 0 0 20

Limit State 0 4.944693 14.469251 14.469251

Limit State 0 0 0 20

Limit State 0 4.888161 12.214786 12.214786

Limit State 0 4.899999 10 10

Limit State 0 4.95 20 20

Limit State 0 4.813778 10 10

Limit State 0 0 0 20

Limit State 0 4.8 10 10

Limit State 0 0 0 20

Limit State 0 4.7 10 10

Limit State 0 5 20 20

Limit State 0 4.931345 13.134522 13.134522



Limit State 0 5 20 20

Limit State 0 0 0 20

Limit State 0 5 20 20

Limit State 0 0 0 20

Limit State 0 5 20 20

Limit State 0 0 0 20

Limit State 0 4.998925 19.892513 19.892513

Limit State 0 0 0 20

Limit State 0 4.9 10 10

Limit State 0 0 0 20

Limit State 0 4.953489 15.348928 15.348928

Limit State 0 0 0 20

Limit State 0 4.902283 10.228379 10.228379

Limit State 0 9.8 10 10

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 9.899999 10 10

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 0 0 0

Limit State 0 9.9 10 10

Limit State 0 0 0 0

Limit State 0 9.999999 19.999957 19.999957

Limit State 0 0 0 0

Limit State 0 9.999999 19.999957 19.999957



High Executed Price Low Executed Price Trade Price Exceeds 30% of Last OPRA Price

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.40 $0.40 1

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.60 $0.60 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0



$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0



$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0

$0.00 $0.00 0



Post L/S State Price Exceeds 30% of Last OPRA Price
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