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Futures Industry FHR Profiles

Very High Risk
¢ "Clearer" means parent of the clearing subsidiary or, in a 0to 19

very few cases, the subsidiary itself.

¢ FHRs are calculated according to the individual company’s fiscal years; the most recent FHRs on display therefore do not align in one column. Since some companies
do not report quarterly, gaps appear in some rows.

1 Clearerl* AAA
2 Clearer2* BBB
3 Clearer3 ccc
4 Clearer4 DDD
5 Clearer5 EEE
6 Clearer6* FFF
7 Clearer7 GGG
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10 Clearer10 it}
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13 Clearer13 MMM
14 Clearerl4 NNN
15 Clearer15 000
16 Clearerl6 PPP
17 Clearerl7 QQQ
18 Clearer18* RRR
19 Clearer19 SSS
20 Clearer20* T
21 Clearer21 uuu
22 Clearer22 VW
23 Clearer23 wWww
24 Clearer24 XXX
25 Clearer25 YYY
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Banks
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High Risk
20to 39

Medium Risk
40 to 59

60 to 79

Moderate Risk

Low Risk
80 to 100

RapidRatingS Financial Health Ratings
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Period End*
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2010, YE
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Date
9/30/11
9/30/11
9/30/11
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9/30/11
9/30/11
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6/30/11
9/30/11
9/30/11
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12/31/10
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9/30/11
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8/31/11
9/30/11
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9/30/11

Period End CURRENT

FHR  EPD (%)
20 5.9
20 5.9
23 5.84
25 5.8
33 4.72
34 4.56
35 4.4
38 3.74
38 3.74
a1 3.12
a1 3.12
43 2.76
43 2.76
43 2.76
43 2.76
43 2.76
45 2.4
46 2.22
46 2.22
46 2.22
47 2.04
48 1.86
48 1.86
48 1.86
48 1.86
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* FHRs are calculated according to the individual company’s fiscal years; the most recent FHRs on display therefore do not align in one column. Since some companies

do not report quarterly, gaps appear in some rows.

Sector Name

26 Clearer26* 777 Transportation

27 Clearer27 AAA Financial Diversified
28 Exchangel BBB Financial Diversified
29 Clearer28* ccc Financial Diversified
30 Clearer29 DDD  Financial Diversified
31 Clearer30 EEE Banks

32 Clearer31 FFF Financial Diversified
33 Clearer32 GGG  Banks

34 Clearer33 HHH  Banks

35 Clearer34 1] Financial Diversified
36 Clearer35* i) Banks

37 Clearer36 KKK Financial Diversified
38 Clearer37 LLL Financial Diversified
39 Clearer3g* MMM  Financial Diversified
40 Clearer39* NNN  Banks

41 Clearerd0 000 Banks

42 Clearerdl PPP Banks

43 Clearer42 QQQ Banks

44 Clearer43 RRR Financial Diversified
45 Clearerd4 SSS Banks

46 Clearer45 TTT Banks

47 Clearer46* UUU  Banks

48 Clearerd7 VW Banks

49 Clearer48* WWW Banks

50 Clearer49* XXX Financial Diversified
51 Clearer50* YYY Banks

52 Clearer51* 777 Financial Diversified
53 Clearer52 AAA Banks

54 Clearer53 BBB  Banks

55 Clearer54 ccc Banks

56 Exchange2 DDD  Financial Diversified
57 Exchange3 EEE Financial Diversified
58 Clearer55 FFF Banks

No Names

RapidRatingS Financial Health Ratings

2007 2008 2009 2010 2011 2012 [FHR Delta
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Period End
Date
9/30/11
9/30/11
9/30/11
9/30/11
9/30/11
12/31/10
9/30/11
9/30/11
6/30/11
12/31/10
6/30/11
9/30/11
9/30/11
9/30/11
9/30/11
9/30/11
9/30/11
10/31/11
12/31/10
6/30/11
9/30/11
9/30/11
6/30/11
6/30/11
6/30/11
9/30/11
9/30/11
9/30/11
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10/31/11
9/30/11
9/30/11
12/31/10

CURRENT
FHR _ EPD (%)
49 1.68
49 1.68
50 15
51 1.38
51 1.38
52 1.26
52 1.26
52 1.26
53 1.14
54 1.02
54 1.02
54 1.02
54 1.02
54 1.02
55 0.9
55 0.9
56 0.82
56 0.82
57 0.74
57 0.74
57 0.74
57 0.74
58 0.66
58 0.66
58 0.66
58 0.66
58 0.66
58 0.66
58 0.66
58 0.66
0.5
0.5
0.46
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¢ "Clearer" means parent of the clearing subsidiary or, in a 0to 19 20 to 39 40 to 59 60 to 79 80 to 100

very few cases, the subsidiary itself.

* FHRs are calculated according to the individual company’s fiscal years; the most recent FHRs on display therefore do not align in one column. Since some companies
do not report quarterly, gaps appear in some rows.

2007 2008 2009 2010 2011 2012 FHR Delta
3| ve[a1]a2fa3[ve|ai[a2[a3|ve|ar[a2]a3]veE|[a1]a]a3][ve|[ai]a2|ar]an Rating  PeriodEnd CURRENT
Sector Name Ticker  Period End* Date FHR  EPD (%)
59 Clearer56* GGG Banks 64 62 61 -1 1 GGG 2011,Q3 9/30/11
60 Clearer57 HHH  Banks 74 70 68 65 64 63 62 64 0 1 HHH 2011, YE 10/31/11
61 Clearer58 n Banks - 63 65 65 N/A| 2 n 2011, Q2 6/30/11
62 Clearers9 W Banks 66 mmmm 68 68 68 3| 4] w 2011,03  9/30/11
63 Exchange4 KKK Financial Diversified 63 64 64 63 61 m 60 0 3 KKK 2011, Q3 9/30/11
64 Clearer60 LLL Financial Diversified 72 71 0 -3 LLL 2011, YE 9/30/11
65 Clearer6l MMM  Banks mmmmm (7] 4 | 1 | MMM 2011,YE 10/31/11
66 Exchange5 NNN  Financial Diversified 61 61 61 61 61 2 2 NNN 2011, Q3 9/30/11
67 Exchange6 000  Financial Diversified 63 mmmﬂm 65 62 3 2 000 2011, Q3 9/30/11
68 Clearer62 PPP  Financial Diversified 73 69 65 62 62 61 m 68 2 | a | pp 201,02 63011
69 Clearer63 QQQ Banks 63 63 62 62 62 1 3 Qaa 2011, Q3 9/30/11
70 Clearer64 RRR Financial Diversified - 77 - 75 - 68 (Y} - m N/A| -2 RRR 2012, Q2 9/30/11
71 Clearer65 SSS Banks 72 70 70 69 (Y) 66 66 (3 0 0 SSS 2011, YE 10/31/11
72 Clearer66 TIT  Banks ... 28| 57 | 56 | 56 1 | 15| T 201,03 9/30/11
73 Clearer67 UUU  Financial Diversified 80 N/A | -7 uuu 2010, YE 9/30/10
74 Exchange7 VW Financial Diversified 75 77 75 77 74 76 -3 1 VW 2012, Q1 9/30/11
75 Exchange8 WWW  Financial Diversified 75 77 81 76 77 0 -2 Www 2011, Q3 9/30/11
76 Clearer68* XXX Business Products and Services 78 | 80 78 79 -4 -4 XXX 2012, Q1 9/30/11
77 Clearer69 YYYy Oil and Gas - Integrated 78 (Y) 74 6 24 YYY 2011, Q3 9/30/11
78 Clearer70 777 Banks N/A| 3 777 2010, YE 12/31/10
79 Exchange9 AAA Financial Diversified 0 N/A AAA 2011, Q3 9/30/11
* The table below shows selected parent companies and clearing subsidiaries in cases where the affiliations are not clear in their names.

Parent Clearer

BB&T Corp Clearview

Bank of New York Mellon Corp Liquidpoint, Pershing

Broadridge Financial Solutions Inc Ridge Clearing & Outsourcing

Credit Agricole SA & Societe Generale Newedge

Citigroup Inc Automated Trading

CWT Ltd Straits Financial

Frontline Technologies Inc Electronic Brokerage Systems

Investment Technology Group Inc ITG Inc.

Monex Group Inc TradeStation

Morgan Stanley Prime Dealer Services

Nomura Holdings Inc Instinet

NYSE Euronext Archipelago

PlainsCapital Corp First Southwest

Jefferies Group Inc Prudential Bache

Regions Financial Corp Morgan Keegan

Interactive Brokers Group Inc Timber Hill

Viel et Co Tradition Asiel

Wells Fargo & Co First Clearing
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