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THE OPTIONS CLEARING CORPORATION - CHICAGO, ILLINOIS

INDEX FLEX OPEN INTEREST REPORT

MARK PRICES NOTED ON THIS REPORT ARE DERIVED BY THE CORPORATION FROM FACTORS

AND DATA DEEMED PERTINENT WHENEVER APPROPRIATE CLOSING PRICES IN FLEX

OPTIONS ARE NOT AVAILABLE.

EXPIRATION STRIKE MARK N

SYMBOL P/C MO DAY YR PRICE PRICE INTEREST

CBOE DOW JONES INDUSTRIAL (EUR
203X C 09 15 2023 00341 000 9.2055 398
203X P 09 15 2023 00341 000 4.7938 398
203X C 09 15 2023 00341 230 9.0517 1475
203X P 09 15 2023 00341 230 4.8674 1475
203X C @9 15 2023 00341 640 8.7830 1327
203X P 89 15 2023 00341 640 5.0042 1327
203X C 09 15 2023 00343 000 7.8916 5
203X P 09 15 2023 00343 000 5.4579 5
2DIX C 09 15 2023 00344 570 6.8627 4431
203X P 09 15 2023 00344 570 5.9816 4431
203X C 99 15 2023 00345 570 6.2073 583
2DIX P 09 15 2023 00345 570 6.3151 583
2DIX C 09 15 2023 00346 200 5.7944 22185
2DIX P 09 15 2023 00346 200 6.5253 22185
203X C 09 15 2023 00347 530 4.9227 4421
2DIX P 09 15 2023 00347 530 6.9689 4421
203X C 09 15 2023 00347 610 4.8703 725
2D3X P 09 15 2023 00347 610 6.9956 725
2DIX C 09 15 2023 00350 010 3.3644 250
203X P 10 20 2023 00320 000 2.7534 500
2D3X C 10 20 2023 00350 000 6.6896 1000
203X P 10 20 2023 00350 000 9.6112 250

SYSTEM DATE ©86/30/23 TIME 19:26:35 PAGE 1
ACTIVITY DATE ©6/30/23 PROGRAM ID BV2(©210 Vees

2~ Cboe KRV EE T X IEERERSHE TR
ERIFE - The Options Clearing Corporation(OCC)'
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e BRI A S5 P - KR 3 #D
HHSPAN#IE (Standard Portfolio Analysis of
Risk » fEHEF &R/ &5 B BR 4347 ) BOEEBIRE
RESHIE  DEEYCERES -

s EY bR - AR LRE o RS BERE
e TR - gh s PR -

1

The Options Clearing Corporation (OCC) » HE{EREREEL/A IR 1973 4 » FE3EE] SEC ~ CFTC Kk

WEEETE T - 1RHUNE - BRI R B RS R B AR RS -
P PSRRI (Cross Margining) © fedFAC 50 AR IR = IR G AREE FT DIAH ZLE R - DU AR AR
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ERIFR ¢ The Options Clearing Corporation (OCC)
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ERIE + The Options Clearing Corporation (OCC) Bl

> ETRF » Equity Total Return Futures » {li{[RsfE 5 HA LS » 2 ) EBE TS AR 3S #2454 (Total Return
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=2 12F1-TRABEPE R EE#RTE B O
H &1 =RPE NEUETEHE REME SRS
112/01 141,271 256,486 163,982 706,261
112/02 135,081 257,249 166,186 665,129
112/03 150,941 285,451 162,967 727,472
112/04 128,831 227,996 168,029 620,787
112/05 129,542 221,887 174,697 748,914
112/06 128,638 224,136 237,319 721,066
112/07 147,256 257,681 329,340 853,888
EERNHE 137,648 247,624 203,237 725,881
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Swap » IRS) ) » B0 E 3B VME R S s
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BEEBOES (BET %)
5 5488 (1) Bt - (N ) B
om | fmx | B | GmE | om | £ | o8 | GE%
108 6,148 -0.64 3,292 -1.45 2,857 0.30 435 -11.60
109 6,313 2.68 3,451 4.85 2,861 0.17 590 35.56
110 8,283 31.22 4,464 29.34 3,820 33.48 644 9.22
111 9,075 9.55 4,794 7.41 4,280 12.06 514 -20.15
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normation
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108 1,032 3,811 105 1,648 12,412 760 19,768
109 890 3,575 11 1,125 12,869 712 19,282
110 950 3,346 11 1,097 12,136 787 18,427
11 1,021 3,143 84 1,076 13,620 743 19,687
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