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Part

Name ol Self-Regulatory Organization sting Ne Derivative Secuilues Product

Chicago Board Options Exchange

Class of New Derivative Securities Product

Exchange-Traded Fund
_____

Name of tinderlying Instrument

Gabelli Convtbl Inc Secs FD

If Underlying Instrument is an Index State Whether it is Broad-Based or Narrow-Based

Broad-Based

Ticker Symbols of New Derivaiiv Sceurities Product

GCVpB

Market or Markets Upon hich Securities omprising Underlying Instrument Trades

NASDAQ/NYSI

Settlement Methodology of New Derivative Securities Product

Not Applicable

Position Limits of New Derivative Securities Product itapplicahlci

Not

Name of Official Responsible for Form

_____govangt
Title

Assistant General Counsel

Telephone Number

312 786-7464

Manual Signature oOflicial
Riponsible

for Form

viI

0MB APPRO$AL

0MB Number 3235-05041

Expires August 312010

Estimated average burden

hours erres nse.. 3.60

Information Required of Sell-Regulatory Organization Listing and Trading New

Derivative Securities Product Pursuant to Rule 19b-4e Under the Securities Exchange Act of 1934

Type of Issuer of New Derivative Securities Product Cg clearinghouse broker-dealer corporation etc
Broker-Dealer

Part II Execution

The undersigned represents that the goveining body of the above-referenced Self-Regulatory Organization has duly

approved or has duly delegated its approval to the undersigned for the listing and trading of the above-referenced new

derivative securities product according to its relevant trading rul procedures surveillance programs and listing

standards

InOjal Listing Report

10047255

Date
May 21 2010
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