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EXHIBIT 3 Appendix A

| MmIAX Trage | 'Mdustry Open SPY | MIAX%of | <oy 10 Day
Report Underlying . Trade . Underlying Industry L
Volume in . Interest in . Historical
Date Symbol SPY Volume in SPY Clo'.smg SPY Volatility
SPY Price Volume
1/2/2015 SPY 149,912 2,656,999 | 17,691,243 205.43 5.64% 14.24
1/5/2015 SPY 158,522 3,345,690 | 17,691,170 201.72 4.74% 11.55
1/6/2015 SPY 188,749 3,731,934 | 18,369,397 199.82 5.06% 11.55
1/7/2015 SPY 82,756 2,072,680 | 18,877,064 202.31 3.99% 13.54
1/8/2015 SPY 161,026 3,072,375 | 19,536,804 205.90 5.24% 16.88
1/9/2015 SPY 158,701 3,141,936 | 19,735,050 204.25 5.05% 17.23
1/12/2015 SPY 88,909 1,906,750 | 19,061,706 202.65 4.66% 17.25
1/13/2015 SPY 159,482 3,156,342 | 19,785,383 202.08 5.05% 17.09
1/14/2015 SPY 146,895 3,754,052 | 20,337,971 200.86 3.91% 17.12
1/15/2015 SPY 115,621 3,100,987 | 21,048,018 199.02 3.73% 17.04
1/16/2015 SPY 153,382 3,763,471 | 20,679,975 201.63 4.08% 18.9
1/20/2015 SPY 74,203 1,803,991 | 14,597,480 202.06 4.11% 16.58
1/21/2015 SPY 83,921 2,150,083 | 15,184,326 203.08 3.90% 15.8
1/22/2015 SPY 125,592 3,471,518 | 16,158,332 206.10 3.62% 16.3
1/23/2015 SPY 114,746 2,715,589 | 16,655,239 204.97 4.23% 14.02
1/26/2015 SPY 87,169 1,387,649 | 15,668,242 205.45 6.28% 13.4
1/27/2015 SPY 161,096 2,484,680 | 16,180,717 202.74 6.48% 14.58
1/28/2015 SPY 122,353 2,502,442 | 16,693,366 200.14 4.89% 15.95
1/29/2015 SPY 128,274 3,062,649 | 17,516,742 201.99 4.19% 16.42
1/30/2015 SPY 138,900 3,368,696 | 17,888,856 199.45 4.12% 17.07
2/2/2015 SPY 131,008 2,488,334 | 17,115,025 201.92 5.26% 16.92
2/3/2015 SPY 98,506 2,546,523 | 17,831,647 204.84 3.87% 18.37
2/4/2015 SPY 75,971 1,866,676 | 18,268,211 204.06 4.07% 18.42
2/5/2015 SPY 206,832 2,449,610 | 18,998,784 206.12 8.44% 17.52
2/6/2015 SPY 275,327 4,104,664 | 19,566,840 205.55 6.71% 17.33
2/9/2015 SPY 131,201 1,368,739 | 18,679,471 204.63 9.59% 17.45
2/10/2015 SPY 140,328 1,758,946 | 19,163,591 206.81 7.98% 16.61
2/11/2015 SPY 126,243 1,645,192 | 19,398,007 206.93 7.67% 14.46
2/12/2015 SPY 175,031 2,782,522 | 19,998,293 208.92 6.29% 14.51
2/13/2015 SPY 184,554 2,451,676 | 20,360,695 209.78 7.53% 11.43
2/17/2015 SPY 94,183 1,746,772 | 20,169,790 210.11 5.39% 10.78
2/18/2015 SPY 86,345 1,353,059 | 20,406,199 210.13 6.38% 9.19
2/19/2015 SPY 128,216 1,882,009 | 20,776,493 209.98 6.81% 8.71
2/20/2015 SPY 274,971 3,334,034 | 20,788,980 211.24 8.25% 7.59
2/23/2015 SPY 85,231 1,293,212 | 15,869,450 211.21 6.59% 7.6
2/24/2015 SPY 103,798 1,728,801 | 16,329,428 211.81 6.00% 6.46
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| MmIAX Trage | 'Mdustry Open SPY | MIAX%of | <oy 10 Day
Report Underlying . Trade . Underlying Industry L
Volume in . Interest in . Historical
Date Symbol SPY Volume in SPY Clo'.smg SPY Volatility
SPY Price Volume
2/25/2015 SPY 111,745 1,871,377 | 16,894,371 211.63 5.97% 5.38
2/26/2015 SPY 118,219 1,820,000 | 17,378,089 211.38 6.50% 5.6
2/27/2015 SPY 152,549 2,141,105 | 17,903,634 210.66 7.12% 4.45
3/2/2015 SPY 103,850 1,443,337 | 17,024,837 211.99 7.20% 5
3/3/2015 SPY 142,604 1,599,123 | 17,517,796 211.12 8.92% 5.61
3/4/2015 SPY 154,914 1,656,660 | 17,913,478 210.23 9.35% 6.09
3/5/2015 SPY 109,249 1,193,346 | 18,224,856 210.46 9.15% 6.09
3/6/2015 SPY 345,629 4,388,914 | 18,718,691 207.50 7.88% 8.63
3/9/2015 SPY 125,501 1,361,463 | 18,086,047 208.36 9.22% 9.11
3/10/2015 SPY 245,129 3,003,396 | 18,507,649 204.98 8.16% 11.44
3/11/2015 SPY 152,634 2,164,861 | 19,071,189 204.50 7.05% 11.37
3/12/2015 SPY 180,180 2,068,199 | 19,335,620 207.10 8.71% 13.96
3/13/2015 SPY 293,570 3,076,732 | 19,646,091 205.83 9.54% 14.1
3/16/2015 SPY 165,893 2,376,569 | 19,156,690 208.58 6.98% 15.64
3/17/2015 SPY 140,379 1,733,794 | 19,615,868 207.96 8.10% 15.6
3/18/2015 SPY 277,595 3,504,083 | 20,240,404 210.46 7.92% 16.88
3/19/2015 SPY 199,882 3,544,410 | 20,003,649 209.50 5.64% 16.87
3/20/2015 SPY 283,689 3,796,717 | 20,801,463 210.41 7.47% 14.94
3/23/2015 SPY 117,478 1,582,337 | 15,778,963 210.00 7.42% 15.3
3/24/2015 SPY 170,279 1,588,639 | 16,208,117 208.82 10.72% 13.08
3/25/2015 SPY 294,497 2,953,641 | 17,005,191 205.76 9.97% 15.57
3/26/2015 SPY 302,428 3,162,540 | 17,666,579 205.27 9.56% 14.21
3/27/2015 SPY 224,971 1,930,200 | 17,874,668 205.74 11.66% 13.89
3/30/2015 SPY 199,607 2,183,754 | 17,408,962 208.25 9.14% 13.6
3/31/2015 SPY 235,423 2,748,825 | 18,067,605 206.43 8.56% 14.28
4/1/2015 SPY 216,898 2,264,714 | 17,105,800 205.70 9.58% 12.58
4/2/2015 SPY 198,437 2,150,884 | 17,544,972 206.44 9.23% 12.75
4/6/2015 SPY 178,476 1,996,797 | 17,184,995 207.83 8.94% 12.34
4/7/2015 SPY 149,337 1,645,270 | 17,647,883 207.28 9.08% 12.36
4/8/2015 SPY 177,983 1,632,667 | 17,944,659 207.98 10.90% 12.3
4/9/2015 SPY 198,062 1,904,994 | 18,420,109 208.90 10.40% 9.47
4/10/2015 SPY 215,674 2,411,131 | 18,969,162 210.04 8.94% 9.38
4/13/2015 SPY 160,725 1,826,240 | 18,579,518 209.09 8.80% 9.99
4/14/2015 SPY 142,466 1,482,906 | 18,905,100 209.49 9.61% 8.12
4/15/2015 SPY 156,638 1,992,140 | 19,533,132 210.43 7.86% 6.38
4/16/2015 SPY 152,498 1,747,308 | 19,857,407 210.37 8.73% 5.78
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| MmIAX Trage | 'Mdustry Open SPY | MIAX%of | <oy 10 Day
Report Underlying . Trade . Underlying Industry L
Volume in . Interest in . Historical
Date Symbol SPY Volume in SPY Clo'.smg SPY Volatility
SPY Price Volume
4/17/2015 SPY 413,807 3,628,667 | 19,948,990 207.95 11.40% 8.94
4/20/2015 SPY 181,486 1,959,454 | 16,278,275 209.85 9.26% 9.45
4/21/2015 SPY 144,202 1,300,148 | 16,596,415 209.60 11.09% 9.32
4/22/2015 SPY 201,788 1,650,994 | 17,061,717 210.63 12.22% 9.46
4/23/2015 SPY 201,878 2,232,459 | 17,544,210 211.16 9.04% 9.33
4/24/2015 SPY 143,307 1,560,776 | 17,831,640 211.65 9.18% 9.05
4/27/2015 SPY 139,640 1,762,868 | 17,155,139 210.77 7.92% 8.99
4/28/2015 SPY 142,536 1,706,463 | 17,549,816 211.44 8.35% 9.05
4/29/2015 SPY 195,843 2,053,091 | 17,980,640 210.57 9.54% 9.14
4/30/2015 SPY 263,877 2,817,387 | 18,416,285 208.46 9.37% 10.47
5/1/2015 SPY 207,527 2,442,401 | 18,873,295 210.72 8.50% 10.1
5/4/2015 SPY 127,064 1,416,058 | 18,008,429 211.32 8.97% 9.2
5/5/2015 SPY 249,459 2,790,551 | 18,714,122 208.90 8.94% 11.07
5/6/2015 SPY 255,708 3,307,204 | 19,330,010 208.04 7.73% 10.8
5/7/2015 SPY 181,157 1,991,996 | 19,739,366 208.87 9.09% 10.96
5/8/2015 SPY 334,783 3,216,306 | 20,359,399 211.62 10.41% 13.04
5/11/2015 SPY 167,682 1,653,093 | 19,360,117 210.61 10.14% 13.1
5/12/2015 SPY 214,260 2,023,273 | 19,689,872 209.98 10.59% 13.03
5/13/2015 SPY 173,642 1,804,538 | 20,119,093 210.02 9.62% 12.89
5/14/2015 SPY 220,944 2,372,027 | 20,821,663 212.21 9.31% 12.62
5/15/2015 SPY 194,946 2,009,809 | 20,656,355 212.44 9.70% 11.58
5/18/2015 SPY 136,480 2,562,680 | 17,338,188 213.10 5.33% 11.59
5/19/2015 SPY 129,654 1,537,961 | 17,880,150 213.03 8.43% 9.41
5/20/2015 SPY 160,293 1,530,235 | 18,230,821 212.88 10.48% 8.93
5/21/2015 SPY 163,041 1,599,216 | 18,809,162 213.50 10.20% 8.89
5/22/2015 SPY 157,165 2,064,827 | 19,283,445 212.99 7.61% 6.71
5/26/2015 SPY 224,543 2,443,308 | 18,663,413 210.70 9.19% 8.52
5/27/2015 SPY 172,606 2,150,285 | 19,362,716 212.70 8.03% 9.52
5/28/2015 SPY 191,343 1,693,887 | 19,937,833 212.46 11.30% 9.57
5/29/2015 SPY 271,624 2,688,775 | 20,343,745 211.14 10.10% 8.68




