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Name of Self-Regulatory Organization Listing New Derivative Securities Product

EDGX Exchange Inc

Type of Issuer of New Derivative Securities Product e.g clearinghouse broker-dealer corporation etc

Barclays Bank PLC

Class of New Derivative Securities Product

Investment Company Unit

Name of Underlying Instrument

CAPE Shiller Barclays CAPE US Core Sector Index

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

The Index referred to in Item above Is Broad-Based

Ticker Symbols of New Derivative Securities Product

CAPE

Market or Markets Upon Which Securities Comprising Underlying Instrument Trades


