Contract

Average 2010 All Months Combined Month-
End Open Interest, All Referenced Contracts
(delta-adjusted)

Non-Spot Month-Position Limit
Using the Proposed Formula*

Proposed Non-Spot-
Month Limit

Agricultural Contracts

Cocoa 142,119 5,500 Same as Formula
Coffee 194,108 6,800 Same as Formula
Corn 1,781,963 46,500 22,000
Cotton No. 2 302,429 9,500 5,000
Feeder Cattle 41,567 3,000 Same as Formula
Frozen Concentrated Orange Juice 39,795 2,900 Same as Formula
Lean Hogs 235,011 7,800 Same as Formula
Live Cattle 417,291 12,400 Same as Formula
Milk Class Il 42,183 3,000 Same as Formula
Oats 15,037 2,500 2,000
Rough Rice 18,398 2,500 Same as Formula
Soybeans 685,585 19,100 10,000
Soybean Meal 221,778 7,500 6,500
Soybean Oil 356,944 10,800 6,500
Sugar No. 11 945,999 25,600 Same as Formula
Sugar No. 16 12,447 2,500 Same as Formula
Wheat (CBOT) 571,939 16,200 6,500
Wheat, Hard Red Spring 55,413 3,300 6,500
Wheat, Hard Winter 189,326 6,700 6,500

Base Metal Contracts

Copper Grade #1 143,086 5,500 Same as Formula
Precious Metal Contracts

Gold 755,167 20,800 Same as Formula
Palladium 23,301 2,500 Same as Formula
Platinum 34,911 2,800 Same as Formula
Silver 164,812 6,000 Same as Formula
Energy Contracts

Crude Qil, Light Sweet 4,243,439 108,000 Same as Formula
Gasoline Blendstock 342,930 10,500 Same as Formula
Natural Gas 4,715,746 119,800 Same as Formula
No. 2 Heating Qil, New York Harbor 539,809 15,400 Same as Formula

* Note: These levels were computed using 2010 open interest for the contracts and swaps listed on the sheets that follow in this workbook.
These levels would be higher if additional swap open interest data was available.

January 24, 2011



