ELX FUTURES
DAILY PRICE, VOLUME AND OPEN INTEREST

MONTHLY SUMMARY
CONTRACT CONTRACT BLOCK EFP[ ELECTRONIC TOTAL OPEN TOTAL ELX TOTAL
MONTH CODE MONTH OPEN LAST SETTLE VOLUME VOLUME|  VOLUME VOLUME INTEREST VOLUME | OPEN INTEREST
October-09 ZTE Dec-09 NA NA NA 0 3575 223158 226733
October-09 ZFE Dec-09 NA NA NA 0 1210 475742 476952
October-09 ZNE Dec-09 NA NA NA 0 1374 277051 278425
October-09 ZBE Dec-09 NA NA NA 0 84 128389 128473
ELX
TRADE CONTRACT CONTRACT BLOCK EFRP| ELECTRONIC TOTAL OPEN TOTAL ELX TOTAL
DATE CODE MONTH OPEN LAST SETTLE VOLUME VOLUME|  VOLUME VOLUME INTEREST VOLUME | OPEN INTEREST
30/10/2009 ZTE Dec-09 108-215 | 108-265 108-257 0 410 15493 15903
30/10/2009 ZFE Dec-09 115-305 | 116-157 116145 0 150 31890 32040
30/10/2009 ZNE Dec-09 117-280 | 118-210 118-195 0 99 20302 20401
30/10/2009 ZBE Dec-09 118-295 | 120-070 120-050 0 0 8118 8118
29/10/2009 ZTE Dec-09 108-230 | 108-207 108-202 0 60 14023 14083
29/10/2009 ZFE Dec-09 116-077 | 115-282 115-270 0 150 25815 25965
29/10/2009 ZNE Dec-09 118-105 | 117-230 117-230 0 435 23188 23623
29/10/2009 ZBE Dec-09 119-175 | 118-250 118-220 0 0 5679 5679
28/10/2009 ZTE Dec-09 108-187 | 108-227 108-227 0 300 16050 16350
28/10/2009 ZFE Dec-09 116-020 | 116-062 116-060 0 220 27120 27340
28/10/2009 ZNE Dec-09 117-285 | 118-075 118-080 0 252 17744 17996
28/10/2009 ZBE Dec-09 119-125 | 119-215 119-260 0 0 7074 7074
27/10/2009 ZTE Dec-09 108-137 | 108-195 108-190 0 455 17136 17591
27/10/2009 ZFE Dec-09 115-122 | 115-312 115-305 0 240 26072 26312
27/10/2009 ZNE Dec-09 117-060 | 117-315 117-295 0 252 16385 16637
27/10/2009 ZBE Dec-09 118-030 | 119-085 119-040 0 0 6063 6063
26/10/2009 ZTE Dec-09 108-137 | 108-127 108-130 0 45 11710 11755
26/10/2009 ZFE Dec-09 115-157 | 115-107 115-112 0 300 20415 20715
26/10/2009 ZNE Dec-09 117-105 | 117-020 117-025 0 0 16245 16245
26/10/2009 ZBE Dec-09 118-235 | 117-290 118-020 0 56 5101 5157
23/10/2009 ZTE Dec-09 108-145 | 108-137 108-147 0 525 10817 11342
23/10/2009 ZFE Dec-09 115217 | 115-180 115-207 0 70 22648 22718
23/10/2009 ZNE Dec-09 117-195 | 117-145 117-190 0 0 12920 12920
23/10/2009 ZBE Dec-09 119-080 | 118-285 119-010 0 0 4124 4124
22/10/2009 ZTE Dec-09 108-165 | 108-180 108-182 0 490 7986 8476
22/10/2009 ZFE Dec-09 115-297 | 115-300 115-305 0 0 20367 20367
22/10/2009 ZNE Dec-09 118-020 | 117-305 117-310 0 0 10245 10245
22/10/2009 ZBE Dec-09 119-285 | 119-200 119-200 0 0 3752 3752

note: Figures highlighted in yellow/underline are preliminary. All other figures are final.
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DAILY PRICE, VOLUME AND OPEN INTEREST

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

TRADE CONTRACT CONTRACT BLOCK EFRP| ELECTRONIC TOTAL OPEN
DATE CODE MONTH OPEN LAST SETTLE VOLUME VOLUME VOLUME VOLUME INTEREST
21/10/2009 ZTE Dec-09 108-195 108-172 108-165 0 45 11374 11419
21/10/2009 ZFE Dec-09 116-100 116-005 115-292 0 0 24475 24475
21/10/2009 ZNE Dec-09 118-190 118-055 118-005 0 23 14756 14779
21/10/2009 ZBE Dec-09 120-170 120-005 119-250 0 0 6354 6354
20/10/2009 ZTE Dec-09 108-165 108-197 108-202 0 25 9878 9903
20/10/2009 ZFE Dec-09 116-010 116-102 116-112 0 0 23788 23788
20/10/2009 ZNE Dec-09 118-060 118-190 118-205 0 163 11592 11755
20/10/2009 ZBE Dec-09 120-025 120-185 120-210 0 14 4972 4986
19/10/2009 ZTE Dec-09 108-157 108-162 108-165 0 165 7749 7914
19/10/2009 ZFE Dec-09 115-310 116-010 116-012 0 40 19478 19518
19/10/2009 ZNE Dec-09 118-040 118-075 118-075 0 69 7444 7513
19/10/2009 ZBE Dec-09 119-145 120-010 119-290 0 14 3229 3243
16/10/2009 ZTE Dec-09 108-177 108-172 108-167 0 50 11623 11673
16/10/2009 ZFE Dec-09 115-285 116-000 115-315 0 0 26999 26999
16/10/2009 ZNE Dec-09 117-270 118-055 118-040 0 81 11527 11608
16/10/2009 ZBE Dec-09 118-275 119-200 119-180 0 0 4741 4741
15/10/2009 ZTE Dec-09 108-192 108-177 108-177 0 0 11005 11005
15/10/2009 ZFE Dec-09 116-020 115-282 115-272 0 0 28335 28335
15/10/2009 ZNE Dec-09 118-035 117-260 117-245 0 0 11914 11914
15/10/2009 ZBE Dec-09 119-010 118-280 118-250 0 0 4472 4472
14/10/2009 ZTE Dec-09 108-197 108-200 108-195 0 0 11315 11315
14/10/2009 ZFE Dec-09 116-085 116-047 116-030 0 10 28299 28309
14/10/2009 ZNE Dec-09 118-195 118-065 118-050 0 0 19116 19116
14/10/2009 ZBE Dec-09 120-070 119-145 119-130 0 0 5844 5844
13/10/2009 ZTE Dec-09 108-185 108-212 108-220 0 190 8562 8752
13/10/2009 ZFE Dec-09 116-050 116-097 116-145 0 0 12278 12278
13/10/2009 ZNE Dec-09 118-175 118-215 118-290 0 0 9143 9143
13/10/2009 ZBE Dec-09 120-080 120-130 120-290 0 0 3586 3586
12/10/2009 ZTE Dec-09 108-175 108-200 108-192 0 0 296 296
12/10/2009 ZFE Dec-09 115-280 116-085 116-057 0 0 361 361
12/10/2009 ZNE Dec-09 118-050 118-230 118-175 0 0 469 469
12/10/2009 ZBE Dec-09 120-050 120-125 120-040 0 0 565 565
09/10/2009 ZTE Dec-09 108-180 108-162 108-167 0 15 9250 9265
09/10/2009 ZFE Dec-09 116-125 115-312 116-005 0 0 15213 15213
09/10/2009 ZNE Dec-09 119-010 118-080 118-090 0 0 14660 14660
09/10/2009 ZBE Dec-09 121-190 120-015 119-310 0 0 8529 8529
08/10/2009 ZTE Dec-09 108-217 108-217 108-212 0 115 12393 12508
08/10/2009 ZFE Dec-09 116-245 116-192 116-190 0 0 18078 18078
08/10/2009 ZNE Dec-09 119-175 119-070 119-050 0 0 11882 11882
08/10/2009 ZBE Dec-09 122-200 121-275 121-230 0 0 6348 6348
07/10/2009 ZTE Dec-09 108-192 108-232 108-235 0 315 6546 6861
07/10/2009 ZFE Dec-09 116-150 116-270 116-285 0 30 15309 15339
07/10/2009 ZNE Dec-09 119-010 119-205 119-230 0 0 9397 9397
07/10/2009 ZBE Dec-09 122-005 122-260 122-280 0 0 6939 6939
06/10/2009 ZTE Dec-09 108-202 108-197 108-202 0 125 7797 7922

ELX
TOTAL ELX TOTAL
VOLUME OPEN INTEREST

57027 12465

50432 13262

38188 10938

55021 11283

55726 8639

64584 8071

33759 8737

47667 9354
48816 8568
38536 8204
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ELX
TRADE CONTRACT CONTRACT BLOCK EFRP| ELECTRONIC TOTAL OPEN TOTAL ELX TOTAL
DATE CODE MONTH OPEN LAST SETTLE VOLUME VOLUME|  VOLUME VOLUME INTEREST VOLUME | OPEN INTEREST
06/10/2009 ZFE Dec-09 116-165 | 116-157 116-167 0 0 20388 20388
06/10/2009 ZNE Dec-09 119-035 | 119-015 119-040 0 0 70001 10001
06/10/2009 ZBE Dec-09 122-145 | 121-280 122-010 0 0 5760 5760
05/10/2009 ZTE Dec-09 108-207 | 108-215 108-212 0 170 6086 6256
05/10/2009 ZFE Dec-09 116-190 | 116-200 116-192 0 0 17604 17604
05/10/2009 ZNE Dec-09 119-050 | 119-065 119-060 0 0 7034 7034
05/10/2009 ZBE Dec-09 122-200 | 122-110 122-100 0 0 4346 4346
02/10/2009 ZTE Dec-09 108-210 | 108-215 108-210 0 0 8939 8939
02/10/2009 ZFE Dec-09 116-255 | 116-205 116-210 0 0 24147 24147
02/10/2009 ZNE Dec-09 119-160 | 119-060 119-070 0 0 7639 14854
02/10/2009 ZBE Dec-09 123-045 | 112-135 122-090 0 0 14854 7639
01/10/2009 ZTE Sep-09 109-002 0 0 0 0
01/10/2009 ZTE Dec-09 108-157 | 108-210 108-205 0 75 7130 7205
01/10/2009 ZFE Sep-09 117-052 0 0 0 0
01/10/2009 ZFE Dec-09 116-037 | 116-235 116-225 0 0 26663 26663
01/10/2009 ZNE Dec-09 118-100 | 119-110 119-085 0 0 13448 13448
01/10/2009 ZBE Dec-09 121-070 | 122-250 122-210 0 0 7939 7939

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