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Nasdaq Futures, Inc. 
1900 Market Street 
Philadelphia, PA 19103 / USA 

business.nasdaq.com/futures 
July 29, 2016 

Christopher J. Kirkpatrick 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Center 
1155 21st Street, NW 
Washington, DC  20581 
 
 
Re: Rule 40.6(d) Notification 
 NASDAQ Futures, Inc. (“NFX” or “Exchange”)  

Weekly Notification of Rule Amendments 
Reference File: SR-NFX-2016-80 

 
 
Dear Mr. Kirkpatrick: 
 
            Pursuant to Commission Rule 40.6(d), the Exchange submits this notification of the 
following rule amendments made effective during the preceding week. 
   

On July 25, 2016, the Exchange issued Futures Trader Alert #2016 – 211 announcing the 
initial listing of trading months in new NFX Gasoil Crack Financial Futures (in BBLS) - Low 
Sulphur Gasoil 1st Line vs. Brent 1st Line (GZQ) contracts and new NFX Gasoline Crack 
Financial Futures (in BBLS) - RBOB Gasoline 1st Line vs Brent 1st Line (RBRQ) contracts, 
within the currently established cycle of trading months, effective July 25, 2016 for trade date 
July 26, 2016 and commencing with the August 2016 contract month. The trading months for the 
new contracts, which were previously certified pursuant to Commission Rule 40.2 on January 14, 
2016 2, were set forth in the Futures Trader Alert as follows:  

                                                           
1      Available on the NFX website at business.nasdaq.com/futures. 
 
2      See SR-NFX-2016-02.  The terms and conditions of the contracts were further amended 
prior to listing.  See SR-NFX-2016-66 submitted July 1, 2016. 
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Rulebook 
Appendix 
A 
Chapter 

Name of Energy Contract  Symbol 

Number of 
Contract 
Months   
Listed 

First and 
Last 
Months 

105B NFX Gasoil Crack Financial 
Futures (in BBLS) - Low 
Sulphur Gasoil 1st Line vs. 
Brent 1st Line (GZQ) 

GZQ 53 Aug. 2016, 
Dec. 2020 

107C NFX Gasoline Crack 
Financial Futures (in BBLS) - 
RBOB Gasoline 1st Line vs 
Brent 1st Line (RBRQ) 

RBRQ 29 Aug. 2016, 
Dec. 2018 

 

On July 27, 2016 the Exchange issued Futures Trader Alert #2016 – 223 announcing the 
delisting of the previously-listed trading months in RBRQ contracts. 4  The revised listing 
schedule of RBRQ contracts available for trade date July 28, 2016 was set forth in the Futures 
Trader Alert as follows:  

 

Rulebook 
Appendix 
A 
Chapter 

Name of Energy Contract  Symbol 

Number of 
Contract 
Months 
Listed 

First and 
Last 
Months 

107C NFX Gasoline Crack 
Financial Futures (in BBLS) 
- RBOB Gasoline 1st Line 
vs Brent 1st Line (RBRQ) 

RBRQ 17 Aug. 2016, 
Dec. 2017 

 

                                                           
 
3      Available on the NFX website at business.nasdaq.com/futures. 
 
4      See also SR-NFX-2016-79 filed pursuant to Commission Rule 40.6(a), delisting the 2018 
RBRQ contract months which had no open interest.  
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On July 29, 2016, the Exchange issued Futures Trader Alert #2016 – 23 5 announcing the 
initial listing of trading months in four new financially settled fuel oil contracts within the 
currently established cycle of trading months, effective July 31, 2016 for trade date August 1, 
2016 and commencing with the September 2016 contract month. The Futures Trader Alert 
likewise announced the initial listing of trading months in two new financially settled fuel oil 
differential price contracts within the currently established cycle of trading months, effective 
August 1, 2016 for trade date August 2, 2016 and commencing with the September 2016 contract 
month.   The trading months for the new contracts, which were previously certified pursuant to 
Commission Rule 40.2 on July 15, 2016 6, were set forth in the Futures Trader Alert as follows: 

 

Rulebook 
Appendix 
A 
Chapter 

Name of Energy Contract  Symbol 

Number of 
Contract 
Months 
Listed 

First and Last 
Months 

108 NFX Fuel Oil 3.5% FOB 
Rotterdam Barges Financial 
Futures (BARQ) 

BARQ 28 Sept. 2016, 
Dec. 2018 

109 NFX Fuel Oil 3.5% FOB 
MED Cargoes Financial 
Futures (FOMQ) 

FOMQ 28 Sept. 2016, 
Dec. 2018 

110 NFX Fuel Oil 380 CST 
Singapore Financial Futures 
(SYSQ) 

SYSQ 28 Sept. 2016, 
Dec. 2018 

111 NFX Fuel Oil 180 CST 
Singapore Financial Futures 
(SZSQ) 

SZSQ 28 Sept. 2016, 
Dec. 2018 
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A 
Chapter 

Name of Energy Contract  Symbol 
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Contract 
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Months 

                                                           
5     Available on the NFX website at business.nasdaq.com/futures. 
 
6     See SR-NFX-2016-68 and SR-NFX-2016-73.   
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112 NFX Fuel Oil Diff - NFX 
Fuel Oil 380 CST Singapore 
Financial Futures vs NFX 
Fuel Oil 3.5% FOB 
Rotterdam Barges Financial 
Futures (SJSQ) 

SJSQ 28 Sept. 2016, 
Dec. 2018 

113 NFX Fuel Oil Diff - NFX 
Fuel Oil 180 CST Singapore 
Financial Futures vs NFX 
Fuel Oil 380 CST Singapore 
Financial Futures (STSQ) 

STSQ 28 Sept. 2016, 
Dec. 2018 

 
 

If you require additional information regarding this submission, please contact Carla  
Behnfeldt at (215) 496-5208 or carla.behnfeldt@nasdaq.com.  Please refer to SR-NFX-2016-80 in 
any related correspondence. 
  
             

Regards, 
 
 
Daniel R. Carrigan 
President 

 


