Expiration Replacements

Exchange/Memo ID:

ONN/OCC ID:

Memo Description

January 03, 2011
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The following new strike prices will be available for trading effective on the above-listed date. The symbols for each new
option series are as follows.

OPTION
NEW SERIES

DIA OPTIONS

SPDR Gold Trust

SERIESCODE

DIA 2012-12-31 140.000 C/P

DIA 2012-12-31 145.000 C/P

SERIESCODE

GLD 2011-12-30 100.000 C/P

GLD 2011-12-30 105.000 C/P

GLD 2011-12-30 110.000 C/P

GLD 2011-12-30 115.000 C/P

GLD 2011-12-30 120.000 C/P

GLD 2011-12-30 125.000 C/P

GLD 2011-12-30 130.000 C/P

GLD 2011-12-30 135.000 C/P

GLD 2011-12-30 137.000 C/P

GLD 2011-12-30 138.000 C/P

GLD 2011-12-30 139.000 C/P

GLD 2011-12-30 140.000 C/P

GLD 2011-12-30 141.000 C/P

GLD 2011-12-30 145.000 C/P

GLD 2011-12-30 150.000 C/P

GLD 2011-12-30 155.000 C/P

GLD 2011-12-30 160.000 C/P

GLD 2011-12-30 165.000 C/P

GLD 2011-12-30 170.000 C/P

GLD 2011-12-30 175.000 C/P

GLD 2011-12-30 180.000 C/P

ISHARES RUSSELL 2000 INDEX

12/31/10 2:18 PM

SERIESCODE

IWM 2011-12-30 77.000 C/P

IWM 2011-12-30 78.000 C/P

IWM 2011-12-30 79.000 C/P

UND SYMBOL CYCLE EXCH ID

DIA

GLD

IWM

MAR

MAR

FEB

ABELP,QW,X,Z

ABELP,QW,X,Z

ABELP,QW,X,Z

BIN/POST/LOCATION
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OPTION

PowerShares QQQ Trust

12/31/10 2:18 PM

IWM 2011-12-30 81.000 C/P
IWM 2012-12-31 60.000 C/P
IWM 2012-12-31 65.000 C/P
IWM 2012-12-31 70.000 C/P
IWM 2012-12-31 71.000 C/P
IWM 2012-12-31 72.000 C/P
IWM 2012-12-31 73.000 C/P
IWM 2012-12-31 74.000 C/P
IWM 2012-12-31 75.000 C/P
IWM 2012-12-31 76.000 C/P
IWM 2012-12-31 77.000 C/P
IWM 2012-12-31 78.000 C/P
IWM 2012-12-31 79.000 C/P
IWM 2012-12-31 80.000 C/P
IWM 2012-12-31 81.000 C/P
IWM 2012-12-31 82.000 C/P
IWM 2012-12-31 83.000 C/P
IWM 2012-12-31 84.000 C/P
IWM 2012-12-31 85.000 C/P
IWM 2012-12-31 86.000 C/P
IWM 2012-12-31 87.000 C/P
IWM 2012-12-31 88.000 C/P
IWM 2012-12-31 89.000 C/P
IWM 2012-12-31 90.000 C/P

IWM 2012-12-31 95.000 C/P

SERIESCODE
QQQQ 2012-12-31 40.000 C/P
QQQQ 2012-12-31 41.000 C/P
QQQQ 2012-12-31 42.000 C/P
QQQQ 2012-12-31 43.000 C/P
QQQQ 2012-12-31 44.000 C/P
QQQQ 2012-12-31 45.000 C/P
QQQQ 2012-12-31 46.000 C/P
QQQQ 2012-12-31 47.000 C/P
QQQQ 2012-12-31 48.000 C/P
QQQQ 2012-12-31 49.000 C/P
QQQQ 2012-12-31 50.000 C/P
QQQQ 2012-12-31 51.000 C/P
QQQQ 2012-12-31 52.000 C/P

QQQQ 2012-12-31 53.000 C/P

UND SYMBOL CYCLE EXCH ID

QQQQ

MAR

ABEILP.QWXZ

BIN/POST/LOCATION
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OPTION

SPY Option

ENERGY SECTOR SPDR

12/31/10 2:18 PM

QQQQ 2012-12-31 54.000 C/P
QQQQ 2012-12-31 55.000 C/P
QQQQ 2012-12-31 56.000 C/P
QQQQ 2012-12-31 57.000 C/P
QQQQ 2012-12-31 58.000 C/P
QQQQ 2012-12-31 59.000 C/P
QQQQ 2012-12-31 60.000 C/P
QQQQ 2012-12-31 61.000 C/P
QQQQ 2012-12-31 62.000 C/P
QQQQ 2012-12-31 63.000 C/P
QQQQ 2012-12-31 64.000 C/P

QQQQ 2012-12-31 65.000 C/P

SERIESCODE

SPY 2011-12-30 124.000 C/P
SPY 2011-12-30 126.000 C/P
SPY 2011-12-30 127.000 C/P
SPY 2011-12-30 128.000 C/P
SPY 2012-12-31 90.000 C/P
SPY 2012-12-31 95.000 C/P
SPY 2012-12-31 100.000 C/P
SPY 2012-12-31 105.000 C/P
SPY 2012-12-31 110.000 C/P
SPY 2012-12-31 115.000 C/P
SPY 2012-12-31 120.000 C/P
SPY 2012-12-31 125.000 C/P
SPY 2012-12-31 130.000 C/P
SPY 2012-12-31 135.000 C/P
SPY 2012-12-31 140.000 C/P
SPY 2012-12-31 145.000 C/P
SPY 2012-12-31 150.000 C/P

SPY 2012-12-31 155.000 C/P

SERIESCODE

XLE 2011-12-30 66.000 C/P
XLE 2011-12-30 67.000 C/P
XLE 2011-12-30 68.000 C/P
XLE 2011-12-30 69.000 C/P
XLE 2012-12-31 48.000 C/P
XLE 2012-12-31 49.000 C/P

XLE 2012-12-31 50.000 C/P

UND SYMBOL CYCLE EXCH ID

SPY

XLE

MAR

MAR

ABEILP.QWXZ

ABEILP.QWXZ

BIN/POST/LOCATION
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OPTION

XLE 2012-12-31 51.000 C/P
XLE 2012-12-31 52.000 C/P
XLE 2012-12-31 53.000 C/P
XLE 2012-12-31 54.000 C/P
XLE 2012-12-31 55.000 C/P
XLE 2012-12-31 56.000 C/P
XLE 2012-12-31 57.000 C/P
XLE 2012-12-31 58.000 C/P
XLE 2012-12-31 59.000 C/P
XLE 2012-12-31 60.000 C/P
XLE 2012-12-31 61.000 C/P
XLE 2012-12-31 62.000 C/P
XLE 2012-12-31 63.000 C/P
XLE 2012-12-31 64.000 C/P
XLE 2012-12-31 65.000 C/P
XLE 2012-12-31 66.000 C/P
XLE 2012-12-31 67.000 C/P
XLE 2012-12-31 68.000 C/P
XLE 2012-12-31 69.000 C/P
XLE 2012-12-31 70.000 C/P
XLE 2012-12-31 71.000 C/P
XLE 2012-12-31 72.000 C/P
XLE 2012-12-31 73.000 C/P
XLE 2012-12-31 74.000 C/P
XLE 2012-12-31 75.000 C/P
XLE 2012-12-31 76.000 C/P
XLE 2012-12-31 77.000 C/P
XLE 2012-12-31 78.000 C/P
XLE 2012-12-31 79.000 C/P
XLE 2012-12-31 80.000 C/P
XLE 2012-12-31 81.000 C/P
XLE 2012-12-31 82.000 C/P
XLE 2012-12-31 83.000 C/P
XLE 2012-12-31 84.000 C/P
XLE 2012-12-31 85.000 C/P
XLE 2012-12-31 86.000 C/P
XLE 2012-12-31 87.000 C/P

XLE 2012-12-31 88.000 C/P

UND SYMBOL CYCLE EXCH ID

End of Expiration Replacement Adds and Deletes

Additional Comments / Considerations

12/31/10 2:18 PM

BIN/POST/LOCATION
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Disclaimer: The foregoing is an unofficial summary of listed series. All information was accurate at the
time the memo was generated.

Contact Information: Questions regarding this memo can be addressed to the Options Clearing Corporation at (800)
544-6091 or memberservices@theocc.com. Within Canada call (800) 424-7320.
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