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Memo Description

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 UND SYMBOL CYCLE EXCHID BIN/POST/LOCATION
NEW SERIES
DIA OPTIONS DIA MAR ABEIP.QXZ

SERIESCODE

DIA 2011-06-30 70.000 C/P
DIA 2011-06-30 75.000 C/P
DIA 2011-06-30 80.000 C/P
DIA 2011-06-30 85.000 C/P
DIA 2011-06-30 90.000 C/P
DIA 2011-06-30 91.000 C/P
DIA 2011-06-30 92.000 C/P
DIA 2011-06-30 93.000 C/P
DIA 2011-06-30 94.000 C/P
DIA 2011-06-30 95.000 C/P
DIA 2011-06-30 96.000 C/P
DIA 2011-06-30 97.000 C/P
DIA 2011-06-30 98.000 C/P
DIA 2011-06-30 99.000 C/P
DIA 2011-06-30 100.000 C/P
DIA 2011-06-30 101.000 C/P
DIA 2011-06-30 102.000 C/P
DIA 2011-06-30 103.000 C/P
DIA 2011-06-30 104.000 C/P
DIA 2011-06-30 105.000 C/P
DIA 2011-06-30 106.000 C/P
DIA 2011-06-30 107.000 C/P
DIA 2011-06-30 108.000 C/P
DIA 2011-06-30 109.000 C/P
DIA 2011-06-30 110.000 C/P
DIA 2011-06-30 115.000 C/P
DIA 2011-06-30 120.000 C/P
DIA 2011-06-30 125.000 C/P
DIA 2011-06-30 130.000 C/P

SPDR Gold Trust GLD MAR AB,EI,P,Q,X,Z
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OPTION

SERIESCODE

GLD 2011-06-30 119.000 C/P
GLD 2011-06-30 120.000 C/P
GLD 2011-06-30 121.000 C/P
GLD 2011-06-30 122.000 C/P

GLD 2011-06-30 123.000 C/P

ISHARES RUSSELL 2000 INDEX

PowerShares QQQ Trust

6/30/10 10:42 AM

SERIESCODE

IWM 2011-06-30 40.000 C/P
IWM 2011-06-30 45.000 C/P
IWM 2011-06-30 50.000 C/P
IWM 2011-06-30 51.000 C/P
IWM 2011-06-30 52.000 C/P
IWM 2011-06-30 53.000 C/P
IWM 2011-06-30 54.000 C/P
IWM 2011-06-30 55.000 C/P
IWM 2011-06-30 56.000 C/P
IWM 2011-06-30 57.000 C/P
IWM 2011-06-30 58.000 C/P
IWM 2011-06-30 59.000 C/P
IWM 2011-06-30 60.000 C/P
IWM 2011-06-30 61.000 C/P
IWM 2011-06-30 62.000 C/P
IWM 2011-06-30 63.000 C/P
IWM 2011-06-30 64.000 C/P
IWM 2011-06-30 65.000 C/P
IWM 2011-06-30 66.000 C/P
IWM 2011-06-30 67.000 C/P
IWM 2011-06-30 68.000 C/P
IWM 2011-06-30 69.000 C/P
IWM 2011-06-30 70.000 C/P
IWM 2011-06-30 75.000 C/P
IWM 2011-06-30 80.000 C/P
IWM 2011-06-30 85.000 C/P

IWM 2011-06-30 90.000 C/P

SERIESCODE
QQQQ 2011-06-30 26.000 C/P
QQQQ 2011-06-30 27.000 C/P
QQQQ 2011-06-30 28.000 C/P

QQQQ 2011-06-30 29.000 C/P

UND SYMBOL CYCLE EXCH ID

IWM

QQQQ

FEB

MAR

AB,E I,P,Q,X,Z

AB,E I,P,Q,X,Z

BIN/POST/LOCATION
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OPTION

SPY Option

6/30/10 10:42 AM

QQQQ 2011-06-30 30.000 C/P
QQQQ 2011-06-30 31.000 C/P
QQQQ 2011-06-30 32.000 C/P
QQQQ 2011-06-30 33.000 C/P
QQQQ 2011-06-30 34.000 C/P
QQQQ 2011-06-30 35.000 C/P
QQQQ 2011-06-30 36.000 C/P
QQQQ 2011-06-30 37.000 C/P
QQQQ 2011-06-30 38.000 C/P
QQQQ 2011-06-30 39.000 C/P
QQQQ 2011-06-30 40.000 C/P
QQQQ 2011-06-30 41.000 C/P
QQQQ 2011-06-30 42.000 C/P
QQQQ 2011-06-30 43.000 C/P
QQQQ 2011-06-30 44.000 C/P
QQQQ 2011-06-30 45.000 C/P
QQQQ 2011-06-30 46.000 C/P
QQQQ 2011-06-30 47.000 C/P
QQQQ 2011-06-30 48.000 C/P
QQQQ 2011-06-30 49.000 C/P
QQQQ 2011-06-30 50.000 C/P
QQQQ 2011-06-30 51.000 C/P
QQQQ 2011-06-30 52.000 C/P
QQQQ 2011-06-30 53.000 C/P
QQQQ 2011-06-30 54.000 C/P

QQQQ 2011-06-30 55.000 C/P

SERIESCODE

SPY 2011-06-30 75.000 C/P
SPY 2011-06-30 80.000 C/P
SPY 2011-06-30 85.000 C/P
SPY 2011-06-30 90.000 C/P
SPY 2011-06-30 95.000 C/P
SPY 2011-06-30 96.000 C/P
SPY 2011-06-30 97.000 C/P
SPY 2011-06-30 98.000 C/P
SPY 2011-06-30 99.000 C/P
SPY 2011-06-30 100.000 C/P
SPY 2011-06-30 101.000 C/P
SPY 2011-06-30 102.000 C/P

SPY 2011-06-30 103.000 C/P

UND SYMBOL CYCLE EXCH ID

SPY

MAR

AB,EI,P,Q,X,Z

BIN/POST/LOCATION
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OPTION

ENERGY SECTOR SPDR

End of Expiration Replacement Adds and Deletes

6/30/10 10:42 AM

SPY 2011-06-30 104.000 C/P
SPY 2011-06-30 105.000 C/P
SPY 2011-06-30 106.000 C/P
SPY 2011-06-30 107.000 C/P
SPY 2011-06-30 108.000 C/P
SPY 2011-06-30 109.000 C/P
SPY 2011-06-30 110.000 C/P
SPY 2011-06-30 111.000 C/P
SPY 2011-06-30 112.000 C/P
SPY 2011-06-30 113.000 C/P
SPY 2011-06-30 114.000 C/P
SPY 2011-06-30 115.000 C/P
SPY 2011-06-30 120.000 C/P
SPY 2011-06-30 125.000 C/P
SPY 2011-06-30 130.000 C/P
SPY 2011-06-30 135.000 C/P

SPY 2011-06-30 140.000 C/P

SERIESCODE

XLE 2011-06-30 40.000 C/P
XLE 2011-06-30 41.000 C/P
XLE 2011-06-30 42.000 C/P
XLE 2011-06-30 43.000 C/P
XLE 2011-06-30 44.000 C/P
XLE 2011-06-30 45.000 C/P
XLE 2011-06-30 46.000 C/P
XLE 2011-06-30 47.000 C/P
XLE 2011-06-30 48.000 C/P
XLE 2011-06-30 49.000 C/P
XLE 2011-06-30 50.000 C/P
XLE 2011-06-30 51.000 C/P
XLE 2011-06-30 52.000 C/P
XLE 2011-06-30 53.000 C/P
XLE 2011-06-30 54.000 C/P
XLE 2011-06-30 55.000 C/P
XLE 2011-06-30 56.000 C/P
XLE 2011-06-30 57.000 C/P
XLE 2011-06-30 58.000 C/P
XLE 2011-06-30 59.000 C/P

XLE 2011-06-30 60.000 C/P

UND SYMBOL CYCLE EXCH ID

XLE

MAR

AB.EIP,QX,Z

BIN/POST/LOCATION
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Additional Comments / Considerations

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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