Row Labels
Barclays Capital Inc
F
Cantor Fitzgerald & Co
F
Credit Suisse Securities (USA) LLC
F
Deutsche Bank Securities Inc
F
Goldman Sachs & Co
F
Merrill Lynch Pierce Fenner & Smith Inc
F
MF Global Inc
C
Morgan Stanley & Co., LLC
F
Octeg LLC
F
Grand Total

Sep-09

Issues

317
317

317

Stops

229
229

88
88

317

Dec-09

Issues

52
52

[«

53
53

105

Stops

2 YEAR UST FUTURES

Mar-10
Issues

0 104

0 104
105
105
0
0

0

0

105 104

ELX FUTURES, L.P.
ISSUES AND STOPS

Stops

104
104

104

Jun-10
Issues

Stops

Sep-10

Issues

635
635

[«

635

Stops

Dec-10
Issues

0 0

0 0
635
635

171

171

0

0

635 171

Stops

166
166

Mar-11
Issues  Stops
0 32
0 32
77 0
77 0
0 45
0 45
77 77

Jun-11
Issues

1239
1239

1239

Stops

18
18

1221
1221
1239

8/23/2011



Dec-09 Mar-10
Row Labellssues Stops Issues Stops
Barclays Capital Inc
F
Cantor Fitzgerald & Co 68 0
F 68 0
Credit Sui: 0 4
F 0 4
Deutsche 4 0 0 68
F 4 0 0 68
Goldman Sachs & Co
F

Merrill Lynch Pierce Fenner & Smith Inc
F
MF Global Inc
C
Newedge USA LLC
C
Octeg LLC
F
Grand Tot 4 4 68 68

Jun-10

Issues

100
100

100

Stops

ELX FUTURES, L.P.

ISSUES AND STOPS

5 YEAR UST FUTURES
Sep-10

100
100

100

Issues

106
106

45
45

151

Stops

151
151

151

Dec-10

Issues

657
657
0
0

253
253

910

Stops

Mar-11
Issues Stops
0
0
8 353
8 353
90
90
902 0
902 0
0
0
15
15
461
461
910 919

919
919

© O o oo

Jun-11

Issues

o o oo

829
829
829

Stops

169
169

656
656

829

8/23/2011



ELX FUTURES, L.P.

ISSUES AND STOPS
10 YEAR UST FUTURES
Sep-09 Dec-09 Mar-10 Jun-10 Sep-10 Dec-10
Row Labellssues Stops Issues Stops Issues Stops Issues Stops Issues Stops Issues Stops
Barclays 30 0 0 114
F 30 0 0 114
Cantor Fitzgerald & Co 253 0 0 16 15
F 253 0 0 16 15
Credit Suisse Securities (USA) | 0 15
F 0 15
Deutsche 36 0 63 0 158
C 158
F 36 0 63 0
Goldman !¢ 0 112 0 61 0
C
F 0 112 0 61 0
Merrill Lyr 46 136 0 0 63 0 139 16 0 76
F 46 136 0 0 63 0 139 16 0 76
MF Global Inc 0 60
C 0 60
Octeg LLC
F
Grand Tot 112 112 136 136 63 63 253 253 16 16 249

Mar-11

Issues Stops
0
0
11

11

249

249

185
185

249 196

181
181
0
0

15
15

196

Jun-11
Issues

Stops

50
50

62

61

124
124
1366
1366
1602
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ELX FUTURES, L.P.
ISSUES AND STOPS
BOND UST FUTURES

Sep-09 Dec-09 Mar-11 Jun-11
Row Labels Issues Stops Issues Stops Issues Stops Issues Stops
Barclays Capital Inc 0 56 209 0
F 0 56 209 0
Credit Suisse Securities (USA) LLC 0 764
F 0 764
Deutsche Bank Securities Inc 7 0 6 0
C 6 0
F 7 0
Goldman Sachs & Co 16 0
F 16 0
Merrill Lynch Pierce Fenner & Smith Inc 0 7 748 0 370 0
F 0 7 748 0 370 0
Octeg LLC 56 0 0 585
F 56 0 0 585
Grand Total 7 7 764 764 56 56 585 585
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ELX FUTURES, L.P.
ISSUES AND STOPS
ULTRA UST FUTURES

Mar-10 Jun-10 Jun-11
Row Labellssues Stops Issues Stops Issues Stops
Credit Suit 11 0
F 11 0
Deutsche Bank Securities Inc 0 9
F 0 9
Goldman Sachs & Co 17 0 9 0
F 17 0 9 0
Merrill Lyr 0 11 3 0
F 0 11 3 0
MF Global Inc 0 20
C 0 20
Grand Tot 11 11 20 20 9 9
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