ELX Daily Volume Open Interest Report

TRADE CONTRACT | CONTRACT BLOCK EFRP ELECTRONIC TOTAL OPEN
DATE CODE MONTH OPEN HIGH LOW LAST SETTLE VOLUME VOLUME VOLUME VOLUME INTEREST

5/17/2012 ZTE Jun-12 NA NA NA NA 110-062 0 0 0 0 tbd
5/17/2012 ZFE Jun-12 124-042 124-042 124-042 124-042 124-032 0 0 1 1 tbd
5/17/2012 ZNE Jun-12 133-220 133-240 133-220 133-235 133-245 0 0 61 61 tbd
5/17/2012 ZBE Jun-12 146-280 148-130 146-280 148-130 148-120 0 0 187 187 tbd
5/17/2012 ZUE Jun-12 NA NA NA NA 166-200 0 0 0 0 tbd
5/17/2012 GEE Jun-12 NA NA NA NA 99.5025 0 0 1 1 tbd
5/17/2012 GEE Sep-12 NA NA NA NA 99.4050 0 0 1 1 tbd
5/17/2012 GEE Dec-12 99.3500 99.3500 99.3500 99.3500 99.3550 0 0 2 2 tbd
5/17/2012 GEE Mar-13 NA NA NA NA 99.3400 0 0 1 1 tbd
5/17/2012 GEE Jun-13 99.3200 99.3200 99.3200 99.3200 99.3200 0 0 62 62 tbd
5/17/2012 GEE Sep-13 99.3000 99.3000 99.3000 99.3000 99.3000 0 0 29 29 tbd
5/17/2012 GEE Dec-13 99.2550 99.2650 99.2550 99.2650 99.2650 0 0 27 27 tbd
5/17/2012 GEE Mar-14 99.2400 99.2400 99.2400 99.2400 99.2350 0 0 7 7 tbd
5/17/2012 GEE Jun-14 NA NA NA NA 99.1750 0 0 1 1 tbd
5/17/2012 GEE Sep-14 NA NA NA NA 99.1000 0 0 1 1 tbd
5/17/2012 GEE Dec-14 98.9900 99.0000 98.9900 99.0000 98.9950 0 0 22 22 tbd
5/17/2012 GEE Mar-15 98.9150 98.9150 98.8900 98.9000 98.8950 0 0 44 44 tbd
5/17/2012 GEE Jun-15 98.7600 98.7800 98.7600 98.7800 98.7700 0 0 11 11 tbd
5/17/2012 GEE Sep-15 98.5850 98.6350 98.5850 98.6350 98.6400 0 0 6 6 tbd
5/17/2012 GEE Dec-15 98.4450 98.4450 98.4450 98.4450 98.5000 0 0 10 10 tbd
5/17/2012 GEE Mar-16 98.3600 98.3600 98.3600 98.3600 98.3750 0 0 4 4 tbd
5/17/2012 GEE Jun-16 98.2200 98.2300 98.2200 98.2300 98.2350 0 0 4 4 tbd
5/17/2012 GEE Sep-16 98.0850 98.0850 98.0850 98.0850 98.1000 0 0 1 1 tbd
5/17/2012 GEE Dec-16 97.9350 97.9350 97.9350 97.9350 97.9550 0 0 1 1 tbd
5/17/2012 GEE Mar-17 NA NA NA NA 97.8400 0 0 0 0 tbd
5/16/2012 ZlE Jun-12 110-072 110-072 110-072 110-072 110-070 0 0 15 15 1103
5/16/2012 ZFE Jun-12 124-005 124-020 124-005 124-020 124-035 0 0 5 59 471
5/16/2012 ZNE Jun-12 133-080 133-165 133-025 133-135 133-135 0 0 197 197 738
5/16/2012 ZBE Jun-12 146-100 146-305 145-290 146-300 146-260 0 0 147 147 1199
5/16/2012 ZUE Jun-12 162-220 162-220 162-220 162-220 163-260 0 0 1 1 69
5/16/2012 GEE Jun-12 NA NA NA NA 99.5025 0 0 1 1 52492
5/16/2012 GEE Sep-12 99.3500 99.3950 99.3500 99.3950 99.4050 0 0 181 181 41321
5/16/2012 GEE Dec-12 99.3050 99.3550 99.3050 99.3550 99.3550 0 0 287 287 39215
5/16/2012 GEE Mar-13 99.2950 99.3450 99.2950 99.3300 99.3400 0 0 83 83 11745
5/16/2012 GEE Jun-13 99.2800 99.3150 99.2800 99.3150 99.3200 0 0 14 14 10365
5/16/2012 GEE Sep-13 99.2650 99.3050 99.2650 99.3000 99.3000 0 0 136 136 7083
5/16/2012 GEE Dec-13 99.2400 99.2750 99.2400 99.2750 99.2700 0 0 57 57 5012
5/16/2012 GEE Mar-14 99.2350 99.2450 99.2350 99.2450 99.2400 0 0 25 25 3764
5/16/2012 GEE Jun-14 NA NA NA NA 99.1800 0 0 9 9 4329
5/16/2012 GEE Sep-14 99.0900 99.1100 99.0900 99.1100 99.1050 0 0 12 12 1476
5/16/2012 GEE Dec-14 98.9650 99.0050 98.9650 99.0050 98.9900 0 0 15 15 2091
5/16/2012 GEE Mar-15 98.8250 98.8900 98.8200 98.8850 98.8800 0 0 89 89 655
5/16/2012 GEE Jun-15 98.7500 98.7500 98.7500 98.7500 98.7400 0 0 10 10 341
5/16/2012 GEE Sep-15 NA NA NA NA 98.5950 0 0 0 0 1137
5/16/2012 GEE Dec-15 98.4450 98.4450 98.4450 98.4450 98.4450 0 0 10 10 1099
5/16/2012 GEE Mar-16 NA NA NA NA 98.3100 0 0 0 0 256
5/16/2012 GEE Jun-16 NA NA NA NA 98.1650 0 0 0 0 320
5/16/2012 GEE Sep-16 97.9750 97.9750 97.9750 97.9750 98.0200 0 0 2 2 138
5/16/2012 GEE Dec-16 NA NA NA NA 97.8700 0 0 0 0 45
5/16/2012 GEE Mar-17 NA NA NA NA 97.7500 0 0 0 0 0
5/15/2012 ZTE Jun-12 NA NA NA NA 110-077 0 0 0 0 1103
5/15/2012 ZFE Jun-12 124-072 124-080 124-050 124-057 124-047 0 0 171 171 471
5/15/2012 ZNE Jun-12 133-165 133-165 133-077 133-140 133-120 0 0 218 218 777
5/15/2012 ZBE Jun-12 146-050 146-190 146-000 146-175 146-130 0 0 271 271 1187
5/15/2012 ZUE Jun-12 NA NA NA NA 163-060 0 0 0 0 70
5/15/2012 GEE Jun-12 NA NA NA NA 99.4950 0 0 0 0 52493
5/15/2012 GEE Sep-12 NA NA NA NA 99.3750 0 0 0 0 41452
5/15/2012 GEE Dec-12 NA NA NA NA 99.3350 0 0 0 0 39216
5/15/2012 GEE Mar-13 99.3400 99.3400 99.3400 99.3400 99.3250 0 0 5 5 11745
5/15/2012 GEE Jun-13 99.3400 99.3400 99.3300 99.3300 99.3100 0 0 10 10 10377
5/15/2012 GEE Sep-13 NA NA NA NA 99.2950 0 0 0 0 7111
5/15/2012 GEE Dec-13 99.2800 99.2800 99.2700 99.2700 99.2650 0 0 4 4 5013
5/15/2012 GEE Mar-14 NA NA NA NA 99.2300 0 0 0 0 3765
5/15/2012 GEE Jun-14 99.1700 99.1750 99.1700 99.1750 99.1650 0 0 12 12 4338
5/15/2012 GEE Sep-14 99.0850 99.0850 99.0850 99.0850 99.0850 0 0 20 20 1485
5/15/2012 GEE Dec-14 98.9850 98.9850 98.9600 98.9700 98.9700 0 0 31 31 2099
5/15/2012 GEE Mar-15 98.8750 98.8750 98.8450 98.8600 98.8550 0 0 41 41 664
5/15/2012 GEE Jun-15 98.7450 98.7450 98.7250 98.7250 98.7200 0 0 13 13 351
5/15/2012 GEE Sep-15 98.5850 98.5850 98.5850 98.5850 98.5800 0 0 2 2 1137
5/15/2012 GEE Dec-15 98.4400 98.4450 98.4400 98.4450 98.4300 0 0 2 2 1109
5/15/2012 GEE Mar-16 98.3000 98.3000 98.3000 98.3000 98.2950 0 0 1 1 256
5/15/2012 GEE Jun-16 NA NA NA NA 98.1500 0 0 0 0 320
5/15/2012 GEE Sep-16 98.0050 98.0050 97.9950 97.9950 98.0050 0 0 2 2 140
5/15/2012 GEE Dec-16 NA NA NA NA 97.8500 0 0 0 0 45
5/15/2012 GEE Mar-17 NA NA NA NA 97.7300 0 0 0 0 0
5/14/2012 ZTE Jun-12 NA NA NA NA 110-085 0 0 0 0 1103
5/14/2012 ZFE Jun-12 124-085 124-095 124-085 124-090 124-075 0 0 70 70 489
5/14/2012 ZNE Jun-12 133-180 133-190 133-120 133-130 133-135 0 0 73 73 790
5/14/2012 ZBE Jun-12 146-070 146-140 146-000 146-045 146-030 0 0 186 186 1179
5/14/2012 ZUE Jun-12 NA NA NA NA 162-220 0 0 0 0 70
5/14/2012 GEE Jun-12 99.4900 99.5000 99.4900 99.4950 99.4950 0 0 1655 1655 52493
5/14/2012 GEE Sep-12 99.3950 99.4000 99.3750 99.3850 99.3850 0 0 105 105 41452
5/14/2012 GEE Dec-12 99.3650 99.3800 99.3550 99.3600 99.3600 0 0 137 137 39216
5/14/2012 GEE Mar-13 99.3350 99.3450 99.3350 99.3450 99.3550 0 0 128 128 11745
5/14/2012 GEE Jun-13 99.3300 99.3400 99.3300 99.3400 99.3400 0 0 35 35 10387
5/14/2012 GEE Sep-13 NA NA NA NA 99.3200 0 0 0 0 7111
5/14/2012 GEE Dec-13 99.2900 99.2900 99.2850 99.2850 99.2850 0 0 7 7 5013
5/14/2012 GEE Mar-14 99.2650 99.2650 99.2550 99.2550 99.2500 0 0 64 64 3765
5/14/2012 GEE Jun-14 NA NA NA NA 99.1850 0 0 0 0 4337
5/14/2012 GEE Sep-14 99.1050 99.1050 99.1050 99.1050 99.1050 0 0 40 40 1492
5/14/2012 GEE Dec-14 99.0100 99.0200 98.9950 98.9950 98.9950 0 0 180 180 2109
5/14/2012 GEE Mar-15 98.8800 98.9100 98.8800 98.9100 98.8850 0 0 81 81 664
5/14/2012 GEE Jun-15 98.7600 98.7700 98.7500 98.7500 98.7450 0 0 45 45 357
5/14/2012 GEE Sep-15 98.6150 98.6200 98.6150 98.6200 98.6000 0 0 18 18 1137
5/14/2012 GEE Dec-15 NA NA NA NA 98.4450 0 0 0 0 1110
5/14/2012 GEE Mar-16 98.3150 98.3150 98.3150 98.3150 98.3050 0 0 5 5 256
5/14/2012 GEE Jun-16 NA NA NA NA 98.1500 0 0 0 0 320
5/14/2012 GEE Sep-16 98.0150 98.0150 98.0150 98.0150 98.0000 0 0 2 2 140
5/14/2012 GEE Dec-16 NA NA NA NA 97.8400 0 0 0 0 45
5/14/2012 GEE Mar-17 NA NA NA NA 97.7150 0 0 0 0 0
5/11/2012 ZTE Jun-12 NA NA NA NA 110-087 0 0 0 0 1103
5/11/2012 ZFE Jun-12 124-045 124-045 124-030 124-030 124-042 0 0 42 42 462
5/11/2012 ZNE Jun-12 132-315 133-020 132-305 133-010 133-025 0 0 50 50 802
5/11/2012 ZBE Jun-12 144-260 145-040 144-235 145-030 145-040 0 0 182 182 1217
5/11/2012 ZUE Jun-12 160-300 160-300 160-300 160-300 160-290 0 0 7 7 70
5/11/2012 GEE Jun-12 NA NA NA NA 99.5000 0 0 0 0 52497
5/11/2012 GEE Sep-12 99.4350 99.4350 99.4350 99.4350 99.4250 0 0 1 1 41451
5/11/2012 GEE Dec-12 NA NA NA NA 99.4000 0 0 0 0 39216
5/11/2012 GEE Mar-13 99.4050 99.4050 99.4050 99.4050 99.3950 0 0 10 10 11745
5/11/2012 GEE Jun-13 99.4050 99.4050 99.4050 99.4050 99.3850 0 0 7 7 10410
5/11/2012 GEE Sep-13 NA NA NA NA 99.3650 0 0 0 0 7111
5/11/2012 GEE Dec-13 99.3400 99.3400 99.3350 99.3350 99.3300 0 0 19 19 5013
5/11/2012 GEE Mar-14 99.2950 99.2950 99.2850 99.2850 99.2900 0 0 45 45 3765
5/11/2012 GEE Jun-14 99.2150 99.2150 99.2100 99.2100 99.2150 0 0 3 3 4337
5/11/2012 GEE Sep-14 99.1150 99.1200 99.1150 99.1150 99.1200 0 0 47 47 1492
5/11/2012 GEE Dec-14 98.9900 98.9900 98.9900 98.9900 98.9950 0 0 2 2 2108
5/11/2012 GEE Mar-15 98.8650 98.8650 98.8650 98.8650 98.8650 0 0 7 7 664
5/11/2012 GEE Jun-15 NA NA NA NA 98.7150 0 0 0 0 396
5/11/2012 GEE Sep-15 98.5550 98.5550 98.5550 98.5550 98.5550 0 0 1 1 1147
5/11/2012 GEE Dec-15 NA NA NA NA 98.3900 0 0 0 0 1110
5/11/2012 GEE Mar-16 NA NA NA NA 98.2450 0 0 0 0 256
5/11/2012 GEE Jun-16 NA NA NA NA 98.0900 0 0 0 0 320
5/11/2012 GEE Sep-16 NA NA NA NA 97.9350 0 0 0 0 140
5/11/2012 GEE Dec-16 NA NA NA NA 97.7750 0 0 0 0 45
5/11/2012 GEE Mar-17 NA NA NA NA 97.6450 0 0 0 0 0
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ELX Daily Volume Open Interest Report

TRADE CONTRACT | CONTRACT BLOCK EFRP ELECTRONIC TOTAL OPEN
DATE CODE MONTH OPEN HIGH LOW LAST SETTLE VOLUME VOLUME VOLUME VOLUME INTEREST

5/10/2012 ZTE Jun-12 110-087 110-087 110-087 110-087 110-087 0 0 12 12 1103
5/10/2012 ZFE Jun-12 124-015 124-015 123-307 124-005 124-007 0 0 214 214 462
5/10/2012 ZNE Jun-12 132-255 132-290 132-180 132-290 132-250 0 0 741 741 784
5/10/2012 ZBE Jun-12 144-050 144-130 143-190 143-090 144-110 0 0 637 637 1266
5/10/2012 ZUE Jun-12 NA NA NA NA 159-210 0 0 0 0 77
5/10/2012 GEE Jun-12 99.5050 99.5050 99.5050 99.5050 99.5050 0 0 6 6 52497
5/10/2012 GEE Sep-12 NA NA NA NA 99.4550 0 0 1 1 41451
5/10/2012 GEE Dec-12 99.4400 99.4400 99.4400 99.4400 99.4350 0 0 15 15 39216
5/10/2012 GEE Mar-13 99.4350 99.4320 99.4250 99.4250 99.4300 0 0 202 202 11745
5/10/2012 GEE Jun-13 NA NA NA NA 99.4150 0 0 1 1 10417
5/10/2012 GEE Sep-13 NA NA NA NA 99.3950 0 0 1 1 7111
5/10/2012 GEE Dec-13 99.3500 99.3500 99.3500 99.3500 99.3550 0 0 43 43 5013
5/10/2012 GEE Mar-14 99.3050 99.3100 99.3000 99.3000 99.3050 0 0 41 41 3765
5/10/2012 GEE Jun-14 NA NA NA NA 99.2200 0 0 0 0 4338
5/10/2012 GEE Sep-14 99.1200 99.1200 99.1200 99.1200 99.1200 0 0 2 2 1492
5/10/2012 GEE Dec-14 98.9950 98.9950 98.9750 98.9850 98.9850 0 0 53 53 2108
5/10/2012 GEE Mar-15 98.8600 98.8600 98.8600 98.8600 98.8450 0 0 1 1 664
5/10/2012 GEE Jun-15 98.6850 98.6850 98.6850 98.6850 98.6850 0 0 1 1 396
5/10/2012 GEE Sep-15 98.5300 98.5300 98.5300 98.5300 98.5250 0 0 1 1 1147
5/10/2012 GEE Dec-15 NA NA NA NA 98.3600 0 0 0 0 1110
5/10/2012 GEE Mar-16 98.2150 98.2150 98.2150 98.2150 98.2150 0 0 19 19 256
5/10/2012 GEE Jun-16 NA NA NA NA 98.0550 0 0 0 0 320
5/10/2012 GEE Sep-16 NA NA NA NA 97.9000 0 0 0 0 140
5/10/2012 GEE Dec-16 97.7350 97.7350 97.7350 97.7350 97.7350 0 0 2 2 45
5/10/2012 GEE Mar-17 NA NA NA NA 97.6050 0 0 0 0 0
5/9/2012 ZTE Jun-12 110-090 110-092 110-090 110-090 110-090 0 0 197 197 1093
5/9/2012 ZFE Jun-12 124-052 124-062 124-025 124-027 124-020 0 0 346 346 520
5/9/2012 ZNE Jun-12 133-060 133-080 132-280 132-295 132-290 0 0 366 366 855
5/9/2012 ZBE Jun-12 145-030 145-040 144-070 144-150 144-150 0 0 197 197 1045
5/9/2012 ZUE Jun-12 NA NA NA NA 159-300 0 0 0 0 77
5/9/2012 GEE Jun-12 NA NA NA NA 99.5000 0 0 4 4 52497
5/9/2012 GEE Sep-12 99.4450 99.4450 99.4300 99.4400 99.4450 0 0 127 127 41451
5/9/2012 GEE Dec-12 99.4200 99.4200 99.4100 99.4200 99.4200 0 0 45 45 39230
5/9/2012 GEE Mar-13 99.4050 99.4050 99.4050 99.4050 99.4150 0 0 133 133 11751
5/9/2012 GEE Jun-13 99.4050 99.4050 99.3950 99.4000 99.4050 0 0 121 121 10417
5/9/2012 GEE Sep-13 99.4000 99.4000 99.4000 99.4000 99.3850 0 0 25 25 7111
5/9/2012 GEE Dec-13 99.3650 99.3650 99.3550 99.3550 99.3500 0 0 47 47 5013
5/9/2012 GEE Mar-14 NA NA NA NA 99.3050 0 0 5 5 3765
5/9/2012 GEE Jun-14 99.2300 99.2300 99.2300 99.2300 99.2300 0 0 1 1 4338
5/9/2012 GEE Sep-14 99.1500 99.1500 99.1300 99.1300 99.1350 0 0 48 48 1492
5/9/2012 GEE Dec-14 99.0100 99.0100 98.9950 98.9950 99.0050 0 0 13 13 2108
5/9/2012 GEE Mar-15 98.8800 98.8800 98.8600 98.8600 98.8650 0 0 14 14 664
5/9/2012 GEE Jun-15 98.7350 98.7350 98.7150 98.7200 98.7050 0 0 103 103 395
5/9/2012 GEE Sep-15 98.5600 98.5600 98.5600 98.5600 98.5450 0 0 20 20 1147
5/9/2012 GEE Dec-15 98.4150 98.4150 98.3950 98.3950 98.3800 0 0 30 30 1110
5/9/2012 GEE Mar-16 NA NA NA NA 98.2350 0 0 0 0 264
5/9/2012 GEE Jun-16 NA NA NA NA 98.0750 0 0 0 0 320
5/9/2012 GEE Sep-16 NA NA NA NA 97.9200 0 0 0 0 140
5/9/2012 GEE Dec-16 NA NA NA NA 97.7550 0 0 0 0 45
5/9/2012 GEE Mar-17 NA NA NA NA 97.6250 0 0 0 0 0
5/8/2012 ZTE Jun-12 NA NA NA NA 110-090 0 0 0 0 1138
5/8/2012 ZFE Jun-12 NA NA NA NA 124-017 0 0 0 0 634
5/8/2012 ZNE Jun-12 132-260 133-027 132-250 132-285 132-295 0 0 131 131 828
5/8/2012 ZBE Jun-12 144-070 144-250 144-020 144-110 144-150 0 0 110 110 1001
5/8/2012 ZUE Jun-12 NA NA NA NA 160-080 0 0 0 0 77
5/8/2012 GEE Jun-12 99.5150 99.5150 99.5150 99.5150 99.5150 0 0 118 118 52493
5/8/2012 GEE Sep-12 NA NA NA NA 99.4750 0 0 73 73 41511
5/8/2012 GEE Dec-12 NA NA NA NA 99.4550 0 0 73 73 39237
5/8/2012 GEE Mar-13 99.4450 99.4450 99.4450 99.4450 99.4450 0 0 113 113 11840
5/8/2012 GEE Jun-13 NA NA NA NA 99.4300 0 0 73 73 10530
5/8/2012 GEE Sep-13 99.4250 99.4250 99.4250 99.4250 99.4100 0 0 75 75 7106
5/8/2012 GEE Dec-13 NA NA NA NA 99.3700 0 0 73 73 5009
5/8/2012 GEE Mar-14 99.3200 99.3200 99.3200 99.3200 99.3200 0 0 74 74 3761
5/8/2012 GEE Jun-14 99.2500 99.2500 99.2400 99.2400 99.2400 0 0 12 12 4337
5/8/2012 GEE Sep-14 99.1400 99.1550 99.1400 99.1400 99.1400 0 0 42 42 1492
5/8/2012 GEE Dec-14 99.0050 99.0100 99.0050 99.0050 99.0050 0 0 42 42 2108
5/8/2012 GEE Mar-15 98.8750 98.8750 98.8700 98.8700 98.8650 0 0 21 21 664
5/8/2012 GEE Jun-15 98.7100 98.7150 98.7100 98.7150 98.7050 0 0 11 11 496
5/8/2012 GEE Sep-15 98.5600 98.5600 98.5550 98.5550 98.5450 0 0 22 22 1167
5/8/2012 GEE Dec-15 98.3900 98.3900 98.3850 98.3850 98.3800 0 0 2 2 1120
5/8/2012 GEE Mar-16 NA NA NA NA 98.2350 0 0 0 0 264
5/8/2012 GEE Jun-16 NA NA NA NA 98.0800 0 0 0 0 320
5/8/2012 GEE Sep-16 NA NA NA NA 97.9250 0 0 0 0 140
5/8/2012 GEE Dec-16 NA NA NA NA 97.7550 0 0 0 0 45
5/8/2012 GEE Mar-17 NA NA NA NA 97.6250 0 0 0 0 0
5/7/2012 ZTE Jun-12 110-087 110-087 110-087 110-087 110-087 0 0 2 2 1138
5/7/2012 ZFE Jun-12 123-310 123-310 123-300 123-302 123-302 0 0 58 58 634
5/7/2012 ZNE Jun-12 132-225 132-250 132-200 132-205 132-205 0 0 327 327 811
5/7/2012 ZBE Jun-12 143-260 143-315 143-220 143-230 143-230 0 0 94 94 997
5/7/2012 ZUE Jun-12 NA NA NA NA 159-020 0 0 0 0 77
5/7/2012 GEE Jun-12 NA NA NA NA 99.5250 0 0 0 0 52448
5/7/2012 GEE Sep-12 NA NA NA NA 99.5000 0 0 0 0 41511
5/7/2012 GEE Dec-12 NA NA NA NA 99.4800 0 0 0 0 39237
5/7/2012 GEE Mar-13 NA NA NA NA 99.4650 0 0 0 0 11840
5/7/2012 GEE Jun-13 NA NA NA NA 99.4450 0 0 0 0 10530
5/7/2012 GEE Sep-13 NA NA NA NA 99.4200 0 0 0 0 7106
5/7/2012 GEE Dec-13 NA NA NA NA 99.3800 0 0 0 0 5009
5/7/2012 GEE Mar-14 NA NA NA NA 99.3250 0 0 0 0 3762
5/7/2012 GEE Jun-14 NA NA NA NA 99.2400 0 0 0 0 4345
5/7/2012 GEE Sep-14 NA NA NA NA 99.1350 0 0 0 0 1491
5/7/2012 GEE Dec-14 NA NA NA NA 98.9950 0 0 0 0 2107
5/7/2012 GEE Mar-15 NA NA NA NA 98.8500 0 0 0 0 663
5/7/2012 GEE Jun-15 98.7050 98.7050 98.6950 98.6950 98.6900 0 0 24 24 506
5/7/2012 GEE Sep-15 98.5350 98.5350 98.5350 98.5350 98.5300 0 0 8 8 1189
5/7/2012 GEE Dec-15 98.3750 98.3750 98.3750 98.3750 98.3650 0 0 10 10 1120
5/7/2012 GEE Mar-16 NA NA NA NA 98.2200 0 0 0 0 264
5/7/2012 GEE Jun-16 NA NA NA NA 98.0600 0 0 0 0 320
5/7/2012 GEE Sep-16 NA NA NA NA 97.9050 0 0 0 0 140
5/7/2012 GEE Dec-16 NA NA NA NA 97.7350 0 0 0 0 45
5/7/2012 GEE Mar-17 NA NA NA NA 97.6000 0 0 0 0 0
5/4/2012 ZTE Jun-12 NA NA NA NA 110-090 0 0 0 0 1140
5/4/2012 ZFE Jun-12 123-237 123-312 123-237 123-300 123-300 0 0 94 94 626
5/4/2012 ZNE Jun-12 132-045 132-210 132-025 132-205 132-205 0 0 311 311 770
5/4/2012 ZBE Jun-12 142-260 143-220 142-180 143-215 143-220 0 0 131 131 1062
5/4/2012 ZUE Jun-12 NA NA NA NA 158-300 0 0 0 0 77
5/4/2012 GEE Jun-12 NA NA NA NA 99.5250 0 0 0 0 52448
5/4/2012 GEE Sep-12 NA NA NA NA 99.5050 0 0 0 0 41511
5/4/2012 GEE Dec-12 NA NA NA NA 99.4850 0 0 0 0 39237
5/4/2012 GEE Mar-13 NA NA NA NA 99.4700 0 0 0 0 11840
5/4/2012 GEE Jun-13 99.4500 99.4500 99.4500 99.4500 99.4500 0 0 8 8 10530
5/4/2012 GEE Sep-13 NA NA NA NA 99.4200 0 0 3 3 7106
5/4/2012 GEE Dec-13 99.3750 99.3800 99.3750 99.3800 99.3750 0 0 23 23 5009
5/4/2012 GEE Mar-14 NA NA NA NA 99.3200 0 0 3 3 3762
5/4/2012 GEE Jun-14 NA NA NA NA 99.2300 0 0 14 14 4345
5/4/2012 GEE Sep-14 NA NA NA NA 99.1200 0 0 14 14 1491
5/4/2012 GEE Dec-14 98.9450 98.9800 98.9450 98.9800 98.9800 0 0 17 17 2107
5/4/2012 GEE Mar-15 98.8250 98.8350 98.8250 98.8350 98.8350 0 0 19 19 663
5/4/2012 GEE Jun-15 98.6100 98.6850 98.6100 98.6850 98.6750 0 0 24 24 530
5/4/2012 GEE Sep-15 98.4500 98.5200 98.4500 98.5200 98.5150 0 0 55 55 1197
5/4/2012 GEE Dec-15 98.3450 98.3450 98.3450 98.3450 98.3500 0 0 2 2 1130
5/4/2012 GEE Mar-16 98.1750 98.1750 98.1750 98.1750 98.2050 0 0 5 5 264
5/4/2012 GEE Jun-16 97.9800 98.0350 97.9800 98.0350 98.0450 0 0 3 3 320
5/4/2012 GEE Sep-16 97.8200 97.8800 97.8200 97.8800 97.8900 0 0 2 2 140
5/4/2012 GEE Dec-16 97.6550 97.6550 97.6550 97.6550 97.7250 0 0 1 1 45
5/4/2012 GEE Mar-17 NA NA NA NA 97.5900 0 0 0 0 0
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note: Figures highlighted in yellow/underline are preliminary. All other figures are final.
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ELX Daily Volume Open Interest Report

TRADE CONTRACT | CONTRACT BLOCK EFRP ELECTRONIC TOTAL OPEN
DATE CODE MONTH OPEN HIGH LOW LAST SETTLE VOLUME VOLUME VOLUME VOLUME INTEREST

5/3/2012 ZTE Jun-12 NA NA NA NA 110-085 0 0 0 0 1140
5/3/2012 ZFE Jun-12 123-222 123-255 123-222 123-255 123-250 0 0 102 102 641
5/3/2012 ZNE Jun-12 132-045 132-085 131-305 132-060 132-060 0 0 270 270 887
5/3/2012 ZBE Jun-12 142-120 142-250 142-120 142-250 142-270 0 0 52 52 1060
5/3/2012 ZUE Jun-12 157-250 157-250 157-205 157-205 157-240 0 0 6 6 77
5/3/2012 GEE Jun-12 99.5250 99.5250 99.5250 99.5250 99.5250 0 0 102 102 52448
5/3/2012 GEE Sep-12 NA NA NA NA 99.5050 0 0 1 1 41511
5/3/2012 GEE Dec-12 NA NA NA NA 99.4900 0 0 1 1 39237
5/3/2012 GEE Mar-13 NA NA NA NA 99.4800 0 0 1 1 11840
5/3/2012 GEE Jun-13 NA NA NA NA 99.4550 0 0 11 11 10537
5/3/2012 GEE Sep-13 NA NA NA NA 99.4250 0 0 11 11 7104
5/3/2012 GEE Dec-13 NA NA NA NA 99.3750 0 0 11 11 5009
5/3/2012 GEE Mar-14 NA NA NA NA 99.3100 0 0 11 11 3762
5/3/2012 GEE Jun-14 NA NA NA NA 99.2150 0 0 1 1 4359
5/3/2012 GEE Sep-14 99.0800 99.0800 99.0800 99.0800 99.0950 0 0 2 2 1505
5/3/2012 GEE Dec-14 98.9300 98.9300 98.9300 98.9300 98.9450 0 0 15 15 2121
5/3/2012 GEE Mar-15 98.7750 98.7750 99.7700 99.7700 98.7950 0 0 6 6 677
5/3/2012 GEE Jun-15 98.6050 98.6200 98.6050 98.6200 98.6250 0 0 6 6 548
5/3/2012 GEE Sep-15 98.4600 98.4650 98.4300 98.4650 98.4600 0 0 74 74 1241
5/3/2012 GEE Dec-15 98.2650 98.2650 98.2650 98.2650 98.2900 0 0 2 2 1130
5/3/2012 GEE Mar-16 98.1450 98.1500 98.1200 98.1500 98.1450 0 0 5 5 269
5/3/2012 GEE Jun-16 97.9850 97.9850 97.9600 97.9600 97.9850 0 0 4 4 322
5/3/2012 GEE Sep-16 97.8250 97.8250 97.8250 97.8250 97.8300 0 0 1 1 140
5/3/2012 GEE Dec-16 97.6350 97.6350 97.6350 97.6350 97.6650 0 0 1 1 45
5/3/2012 GEE Mar-17 NA NA NA NA 97.5300 0 0 0 0 0
5/2/2012 ZlE Jun-12 NA NA NA NA 110-082 0 0 0 0 1140
5/2/2012 ZFE Jun-12 123-247 123-255 123-235 123-235 123-242 0 0 81 81 639
5/2/2012 ZNE Jun-12 132-070 132-115 132-037 132-050 132-060 0 0 448 448 925
5/2/2012 ZBE Jun-12 143-010 143-010 142-225 142-290 142-270 0 0 134 134 1075
5/2/2012 ZUE Jun-12 157-290 157-290 157-260 157-260 157-230 0 0 11 11 77
5/2/2012 GEE Jun-12 99.5250 99.5250 99.5250 99.5250 99.5250 0 0 5] 5] 52550
5/2/2012 GEE Sep-12 NA NA NA NA 99.5050 0 0 0 0 41512
5/2/2012 GEE Dec-12 NA NA NA NA 99.4850 0 0 0 0 39238
5/2/2012 GEE Mar-13 NA NA NA NA 99.4750 0 0 0 0 11840
5/2/2012 GEE Jun-13 NA NA NA NA 99.4500 0 0 0 0 10547
5/2/2012 GEE Sep-13 NA NA NA NA 99.4200 0 0 0 0 7095
5/2/2012 GEE Dec-13 NA NA NA NA 99.3700 0 0 0 0 5010
5/2/2012 GEE Mar-14 NA NA NA NA 99.3100 0 0 0 0 3763
5/2/2012 GEE Jun-14 NA NA NA NA 99.2150 0 0 0 0 4360
5/2/2012 GEE Sep-14 NA NA NA NA 99.0950 0 0 0 0 1506
5/2/2012 GEE Dec-14 NA NA NA NA 98.9450 0 0 0 0 2122
5/2/2012 GEE Mar-15 NA NA NA NA 98.7950 0 0 0 0 678
5/2/2012 GEE Jun-15 98.6450 98.6450 98.6450 98.6450 98.6250 0 0 1 1 550
5/2/2012 GEE Sep-15 98.4600 98.4600 98.4600 98.4600 98.4600 0 0 1 1 1307
5/2/2012 GEE Dec-15 NA NA NA NA 98.2900 0 0 0 0 1130
5/2/2012 GEE Mar-16 NA NA NA NA 98.1450 0 0 0 0 269
5/2/2012 GEE Jun-16 NA NA NA NA 97.9850 0 0 0 0 322
5/2/2012 GEE Sep-16 NA NA NA NA 97.8300 0 0 0 0 140
5/2/2012 GEE Dec-16 NA NA NA NA 97.6600 0 0 0 0 45
5/2/2012 GEE Mar-17 NA NA NA NA 97.5250 0 0 0 0 0
5/1/2012 ZTE Jun-12 110-080 110-080 110-080 110-080 110-082 0 0 20 20 1140
5/1/2012 ZFE Jun-12 123-267 123-270 123-222 123-230 123-220 0 0 102 102 621
5/1/2012 ZNE Jun-12 132-065 132-122 131-305 132-015 131-310 0 0 675 675 985
5/1/2012 ZBE Jun-12 142-220 143-040 142-035 142-040 142-030 0 0 198 198 1076
5/1/2012 ZUE Jun-12 NA NA NA NA 156-160 0 0 0 0 84
5/1/2012 GEE Jun-12 NA NA NA NA 99.5250 0 0 2 2 52550
5/1/2012 GEE Sep-12 NA NA NA NA 99.5050 0 0 2 2 41512
5/1/2012 GEE Dec-12 NA NA NA NA 99.4900 0 0 2 2 39238
5/1/2012 GEE Mar-13 99.4750 99.4750 99.4750 99.4750 99.4800 0 0 7 7 11840
5/1/2012 GEE Jun-13 NA NA NA NA 99.4550 0 0 2 2 10547
5/1/2012 GEE Sep-13 NA NA NA NA 99.4200 0 0 2 2 7095
5/1/2012 GEE Dec-13 NA NA NA NA 99.3650 0 0 2 2 5010
5/1/2012 GEE Mar-14 NA NA NA NA 99.3000 0 0 2 2 3763
5/1/2012 GEE Jun-14 NA NA NA NA 99.2000 0 0 0 0 4360
5/1/2012 GEE Sep-14 99.0800 99.0850 98.0800 99.0850 99.0800 0 0 2 2 1506
5/1/2012 GEE Dec-14 NA NA NA NA 98.9300 0 0 0 0 2122
5/1/2012 GEE Mar-15 98.7700 98.7700 98.7700 98.7700 98.7750 0 0 1 1 678
5/1/2012 GEE Jun-15 98.6100 98.6150 98.6050 98.6150 98.6050 0 0 5 5 551
5/1/2012 GEE Sep-15 98.4750 98.4850 98.4350 98.4400 98.4350 0 0 5 5 1308
5/1/2012 GEE Dec-15 98.2650 98.2650 98.2650 98.2650 98.2650 0 0 1 1 1130
5/1/2012 GEE Mar-16 NA NA NA NA 98.1150 0 0 0 0 269
5/1/2012 GEE Jun-16 NA NA NA NA 97.9500 0 0 0 0 322
5/1/2012 GEE Sep-16 NA NA NA NA 97.7900 0 0 0 0 140
5/1/2012 GEE Dec-16 NA NA NA NA 97.6200 0 0 0 0 45
5/1/2012 GEE Mar-17 NA NA NA NA 97.4850 0 0 0 0 0

ELX
TOTAL
VOLUME

ELX TOTAL
OPEN
INTEREST

696 | 187610

681

1030

| 187840 |

187892

note: Figures highlighted in yellow/underline are preliminary. All other figures are final.
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