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October 11, 2016
Via CFTC Portal Submissions

Mr. Christopher Kirkpatrick

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission
3 Lafayette Centre

1155 21t Street, N.W.

Washington D.C. 20581

RE:  Weekly Notification of Rule Amendments: Nadex Adds Discretionary Strikes and
Amends Strike Widths for the Week of October 3, 2016 - Submission Pursuant to
Commission Reg. §40.6(d)

Dear Mr. Kirkpatrick:

Pursuant to Section 5c¢(c)(1) of the Commodity Exchange Act, as amended (“Act”), and
section §40.6(d) of the regulations promulgated by the Commodity Futures Trading Commission
(the “Commission”) under the Act (the “Regulations”), and by the authority granted in Nadex
Rule 12, North American Derivatives Exchange, Inc. (“Nadex”, the “Exchange”) hereby provides
notice that due to volatility in the underlying markets upon which the Nadex contracts are
based, Nadex added strike levels on a discretionary basis in its Daily Silver and Gold Binary
contracts on October 4, 2016. Additionally, due to volatility, Nadex added additional strike
levels in its Daily and Intraday Gold and Silver Binary contracts on October 6, 2016. Finally,
Nadex added discretionary strike levels in its Daily and Intraday GBP/JPY, GBP/USD, Silver, Gold,
and US Indices Binary contracts on October 7, 2016. The specific added discretionary strike
levels are attached in Exhibit A.

Additionally, Nadex amended the strike width for its Daily Bitcoin Binary contracts from
1 to 2 for all contracts listed during the week of October 3, 2016.

Beginning on October 3, 2016 and continuing throughout the week, the strike width for
all 20-Minute Intraday US Tech 100 Binary contracts expiring 10:00am through 11:20 am, and
from 2:40pm through 4:00pm was changed from 3 to 2, and for expirations between 11:40am
and 2:20pm was changed from 2 to 1. Also on this day and continuing for the week, the strike
width for all 20-Minute Intraday US 500 Binary contracts expiring 10:00am through 11:20 am,
and from 2:40pm through 4:00pm was changed from 1 to .75, and for expirations between
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11:40am and 2:20pm was changed from .7 to .5. The strike width for all 20-Minute Intraday US
SmallCap 2000 Binary contracts expiring 10:00am through 11:20 am, and from 2:40pm through
4:00pm was changed from 1 to .75, and for expirations between 11:40am and 2:20pm was
changed from .7 to .5. Finally, on this day and continuing for the week, the strike width for all
20-Minute Intraday wall Street 30 Binary contracts expiring 10:00am through 11:20 am, and
from 2:40pm through 4:00pm was changed from 9 to 6, and for expirations between 11:40am
and 2:20pm was changed from 7 to 4.

Nadex hereby certifies that the additions and amendments contained herein comply
with the Act, as amended, and the Commission Regulations adopted thereunder. No
substantive opposing views were expressed to Nadex with respect to these additions. Nadex
hereby certifies that notice of these events was posted on its website at the time of this filing.

Should you have any questions regarding the above, please do not hesitate to contact
me by telephone at (312) 884-0927 or by email at jaime.walsh@nadex.com.

Sincerely,

. PP 4
=

Jaime M. Walsh
Legal Counsel
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EXHIBIT A

Daily Gold Binary Contracts Added October 4, 2016
Gold (Dec) >1276.5 (1:30PM)
Gold (Dec) >1297.5 (1:30PM)
Gold (Dec) >1296.0 (1:30PM)
Gold (Dec) >1294.5 (1:30PM)
Gold (Dec) >1293.0 (1:30PM)
Gold (Dec) >1291.5 (1:30PM)
Gold (Dec) >1290.0 (1:30PM)
Gold (Dec) >1288.5 (1:30PM)
Gold (Dec) >1287.0 (1:30PM)
Gold (Dec) >1285.5 (1:30PM)
Gold (Dec) >1284.0 (1:30PM)
Gold (Dec) >1282.5 (1:30PM)
Gold (Dec) >1281.0 (1:30PM)

Gold (Dec) >1279.5 (1:30PM)
Gold (Dec) >1278.0 (1:30PM)

Daily Silver Binary Contracts Added October 4, 2016
Silver (Dec) >17.90 (1:25PM)
Silver (Dec) >17.95 (1:25PM)
Silver (Dec) >18.00 (1:25PM)
Silver (Dec) >18.05 (1:25PM)
Silver (Dec) >18.10 (1:25PM)
Silver (Dec) >18.15 (1:25PM)
Silver (Dec) >18.20 (1:25PM)
Silver (Dec) >18.25 (1:25PM)
Silver (Dec) >18.30 (1:25PM)
Silver (Dec) >18.35 (1:25PM)
Silver (Dec) >18.40 (1:25PM)

Silver (Dec) >18.45 (1:25PM)
Silver (Dec) >18.50 (1:25PM)

Daily Gold Binary Contracts Added October 6, 2016
Gold (Dec) >1242.0 (1:30PM)
Gold (Dec) >1252.5 (1:30PM)
Gold (Dec) >1251.0 (1:30PM)
)
)

Gold (Dec) >1249.5 (1:30PM)
Gold (Dec) >1248.0 (1:30PM)
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Gold (Dec) >1246.5 (1:30PM)
Gold (Dec) >1245.0 (1:30PM)
Gold (Dec) >1243.5 (1:30PM)

Daily Silver Binary Contracts Added October 6, 2016
Silver (Dec) >17.05 (1:25PM)
Silver (Dec) >17.10 (1:25PM)
Silver (Dec) >17.15 (1:25PM)
Silver (Dec) >17.20 (1:25PM)
Silver (Dec) >17.25 (1:25PM)
(
(
(

Silver (Dec) >17.30 (1:25PM)

Silver (Dec) >17.35 (1:25PM)
Silver (Dec) >17.40 (1:25PM)

Intraday Gold Binary Contracts Added October 6, 2016
Gold (Dec) >1249.3 (11AM)
Gold (Dec) >1256.3 (11AM)
Gold (Dec) >1255.3 (11AM)
Gold (Dec) >1254.3 (11AM)
Gold (Dec) >1253.3 (11AM)
(
(
(

Gold (Dec) >1252.3 (11AM)

Gold (Dec) >1251.3 (11AM)
Gold (Dec) >1250.3 (11AM)

—_— . — — — — ~— ~—

Intraday Silver Binary Contracts Added October 6, 2016
Silver (Dec) >17.24 (11AM)
Dec) >17.27 (11AM)
Dec) >17.30 (11AM)
Dec) >17.33 (11AM)
Dec) >17.36 (11AM)

Dec) >17.39 (11AM)
Dec) >17.42 (11AM)

Silver
Silver
Silver
Silver

Silver
Silver

—_ e~~~ o~~~

Daily GBP/JPY Binary Contracts Added October 7, 2016
GBP/JPY >128.00 (11PM)
GBP/JPY >128.20 (11PM)
GBP/JPY >128.40 (11PM)
GBP/JPY >128.60 (11PM)
GBP/JPY >128.80 (11PM)
GBP/JPY >129.00 (11PM)
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GBP/JPY >129.20 (11PM)
GBP/JPY >129.40 (11PM)

Daily GBP/USD Binary Contracts Added October 7, 2016

GBP/USD >1.2360 (11PM)
GBP/USD >1.2380 (11PM)
GBP/USD >1.2400 (11PM)
GBP/USD >1.2420 (11PM)
GBP/USD >1.2440 (11PM)
GBP/USD >1.2460 (11PM)

GBP/USD >1.2480 (11PM)
GBP/USD >1.2500 (11PM)

Daily GBP/JPY Binary Contracts Added October 7, 2016

GBP/JPY >126.80 (3AM)
GBP/JPY >127.00 (3AM)
GBP/JPY >127.20 (3AM)
GBP/JPY >127.40 (3AM)
GBP/JPY >127.60 (3AM)
GBP/JPY >127.80 (3AM)
GBP/JPY >128.00 (3AM)
GBP/JPY >128.20 (3AM)
GBP/JPY >128.40 (3AM)
GBP/JPY >128.60 (3AM)
GBP/JPY >128.80 (3AM)
GBP/JPY >129.00 (3AM)
GBP/JPY >129.20 (3AM)

GBP/JPY >129.40 (3AM)
GBP/JPY >129.60 (3AM)

Daily GBP/USD Binary Contracts Added October 7, 2016

GBP/USD >1.2220 (3AM)
GBP/USD >1.2240 (3AM)
GBP/USD >1.2260 (3AM)
GBP/USD >1.2280 (3AM)
GBP/USD >1.2300 (3AM)
GBP/USD >1.2320 (3AM)
GBP/USD >1.2340 (3AM)
GBP/USD >1.2360 (3AM)
GBP/USD >1.2380 (3AM)
GBP/USD >1.2400 (3AM)
GBP/USD >1.2420 (3AM)
GBP/USD >1.2440 (3AM)
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GBP/USD >1.2460 (3AM)
GBP/USD >1.2480 (3AM)
GBP/USD >1.2500 (3AM)

Daily GBP/JPY Binary Contracts Added October 7, 2016
GBP/JPY >127.00 (7AM)
GBP/JPY >127.20 (7AM)
GBP/JPY >127.40 (7AM)
GBP/JPY >127.60 (7AM)
GBP/JPY >127.80 (7AM)
GBP/JPY >128.00 (7AM)
GBP/JPY >128.20 (7AM)
GBP/JPY >128.40 (7AM)
GBP/JPY >128.60 (7AM)
GBP/JPY >128.80 (7AM)

GBP/JPY >129.00 (7AM)
GBP/IPY >129.20 (7AM)

Daily GBP/USD Binary Contracts Added October 7, 2016
GBP/USD >1.2160 (7AM)
GBP/USD >1.2180 (7AM)
GBP/USD >1.2200 (7AM)
GBP/USD >1.2220 (7AM)
GBP/USD >1.2240 (7AM)
GBP/USD >1.2260 (7AM)
GBP/USD >1.2280 (7AM)
GBP/USD >1.2300 (7AM)
GBP/USD >1.2320 (7AM)
GBP/USD >1.2340 (7AM)
GBP/USD >1.2360 (7AM)
GBP/USD >1.2380 (7AM)
GBP/USD >1.2400 (7AM)

GBP/USD >1.2420 (7AM)
GBP/USD >1.2440 (7AM)

Daily GBP/JPY Binary Contracts Added October 7, 2016
GBP/JPY >126.80 (11AM)
GBP/JPY >127.00 (11AM)
GBP/JPY >127.20 (11AM)
GBP/JPY >127.40 (11AM)
GBP/JPY >127.60 (11AM)
GBP/JPY >127.80 (11AM)
GBP/JPY >128.00 (11AM)
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GBP/JPY >128.20 (11AM)
GBP/JPY >128.40 (11AM)
GBP/JPY >128.60 (11AM)
GBP/JPY >128.80 (11AM)
GBP/JPY >129.00 (11AM)
GBP/JPY >129.20 (11AM)

GBP/JPY >129.40 (11AM)
GBP/JPY >129.60 (11AM)

Daily GBP/USD Binary Contracts Added October 7, 2016
GBP/USD >1.2160 (11AM)
GBP/USD >1.2180 (11AM)
GBP/USD >1.2200 (11AM)
GBP/USD >1.2220 (11AM)
GBP/USD >1.2240 (11AM)
GBP/USD >1.2260 (11AM)
GBP/USD >1.2280 (11AM)
GBP/USD >1.2300 (11AM)
GBP/USD >1.2320 (11AM)
GBP/USD >1.2340 (11AM)
GBP/USD >1.2360 (11AM)
GBP/USD >1.2380 (11AM)
GBP/USD >1.2400 (11AM)

GBP/USD >1.2420 (11AM)
GBP/USD >1.2440 (11AM)

Daily GBP/JPY Binary Contracts Added October 7, 2016
GBP/JPY >126.20 (3PM)
GBP/JPY >126.40 (3PM)
GBP/JPY >126.60 (3PM)
GBP/JPY >126.80 (3PM)
GBP/JPY >127.00 (3PM)
GBP/JPY >127.20 (3PM)
GBP/JPY >127.40 (3PM)
GBP/JPY >127.60 (3PM)
GBP/JPY >127.80 (3PM)
GBP/JPY >128.00 (3PM)
GBP/JPY >128.20 (3PM)
GBP/JPY >128.40 (3PM)
GBP/JPY >128.60 (3PM)

GBP/JPY >128.80 (3PM)
GBP/JPY >129.00 (3PM)
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Daily GBP/USD Binary Contracts Added October 7, 2016
GBP/USD >1.2160 (3PM)
GBP/USD >1.2180 (3PM)
GBP/USD >1.2200 (3PM)
GBP/USD >1.2220 (3PM)
GBP/USD >1.2240 (3PM)
GBP/USD >1.2260 (3PM)
GBP/USD >1.2280 (3PM)
GBP/USD >1.2300 (3PM)
GBP/USD >1.2320 (3PM)
GBP/USD >1.2340 (3PM)
GBP/USD >1.2360 (3PM)

GBP/USD >1.2380 (3PM)
GBP/USD >1.2400 (3PM)

Daily Silver Binary Contracts Added October 7, 2016
Silver (Dec) >17.71 (1:25PM)
Silver (Dec) >17.76 (1:25PM)
Silver (Dec) >17.81 (1:25PM)
Silver (Dec) >17.86 (1:25PM)
Silver (Dec) >17.91 (1:25PM)
Silver (Dec) >17.96 (1:25PM)
Silver (Dec) >18.01 (1:25PM)
Silver (Dec) >18.06 (1:25PM)

Intraday GBP/USD Binary Contracts Added October 7, 2016
GBP/USD >1.2424 (10AM)
GBP/USD >1.2434 (10AM)
GBP/USD >1.2444 (10AM)
GBP/USD >1.2454 (10AM)
GBP/USD >1.2464 (10AM)
GBP/USD >1.2423 (11AM)
GBP/USD >1.2433 (11AM)
GBP/USD >1.2443 (11AM)
GBP/USD >1.2453 (11AM)
GBP/USD >1.2463 (11AM)
GBP/USD >1.2473 (11AM)
GBP/USD >1.2483 (11AM)
GBP/USD >1.2464 (12PM)
GBP/USD >1.2474 (12PM)
GBP/USD >1.2484 (12PM)
GBP/USD >1.2494 (12PM)
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GBP/USD >1.2504 (12PM)

GBP/USD >1.2514 (12PM)
GBP/USD >1.2524 (12PM)

Intraday Gold Binary Contracts Added October 7, 2016
Gold (Dec) >1251.5 (12PM)
Gold (Dec) >1252.5 (12PM)
Gold (Dec) >1253.5 (12PM)
Gold (Dec) >1254.5 (12PM)
Gold (Dec) >1255.5 (12PM)
Gold (Dec) >1256.5 (12PM)

Gold (Dec) >1257.5 (12PM)
Gold (Dec) >1258.5 (12PM)

Intraday Silver Binary Contracts Added October 7, 2016
Silver (Dec) >17.26 (12PM)
Silver (Dec) >17.29 (12PM)
Silver (Dec) >17.32 (12PM)
Silver (Dec) >17.35 (12PM)

Silver (Dec) >17.38 (12PM)
Silver (Dec) >17.41 (12PM)

Intraday Gold Binary Contracts Added October 7, 2016
Gold (Dec) >1241.4 (1PM)
Gold (Dec) >1252.4 (1PM)
Gold (Dec) >1251.4 (1PM)
Gold (Dec) >1250.4 (1PM)
Gold (Dec) >1249.4 (1PM)
Gold (Dec) >1248.4 (1PM)
Gold (Dec) >1247.4 (1PM)
Gold (Dec) >1246.4 (1PM)
Gold (Dec) >1245.4 (1PM)
Gold (Dec) >1244.4 (1PM)
Gold (Dec) >1243.4 (1PM)
Gold (Dec) >1242.4 (1PM)

Intraday Silver Binary Contracts Added October 7, 2016
Silver (Dec) >16.94 (1PM)
Silver (Dec) >16.97 (1PM)
Silver (Dec) >17.00 (1PM)
Silver (Dec) >17.03 (1PM)
Silver (Dec) >17.06 (1PM)
Silver (Dec) >17.09 (1PM)
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Silver (Dec) >17.12 (1PM)
Silver (Dec) >17.15 (1PM)
Silver (Dec) >17.18 (1PM)
Silver (Dec) >17.21 (1PM)

Silver (Dec) >17.24 (1PM)
Silver (Dec) >17.27 (1PM)

Daily US SmallCap 2000 Binary Contracts Added October 7, 2016
US SmallCap 2000 (Dec) >1213.0 (4:15PM)
US SmallCap 2000 (Dec) >1215.0 (4:15PM)
US SmallCap 2000 (Dec) >1217.0 (4:15PM)

US SmallCap 2000 (Dec) >1219.0 (4:15PM)
US SmallCap 2000 (Dec) >1221.0 (4:15PM)

Daily US Tech 100 Binary Contracts Added October 7, 2016
US Tech 100 (Dec) >4792 (4:15PM)
US Tech 100 (Dec) >4828 (4:15PM)
US Tech 100 (Dec) >4824 (4:15PM)
US Tech 100 (Dec) >4820 (4:15PM)
US Tech 100 (Dec) >4816 (4:15PM)
US Tech 100 (Dec) >4812 (4:15PM)
US Tech 100 (Dec) >4808 (4:15PM)
US Tech 100 (Dec) >4804 (4:15PM)

US Tech 100 (Dec) >4800 (4:15PM)
US Tech 100 (Dec) >4796 (4:15PM)

Daily Wall Street 30 Binary Contracts Added October 7, 2016
Wall St 30 (Dec) >17910 (4:15PM)
Wall St 30 (Dec) >17930 (4:15PM)
Wall St 30 (Dec) >17950 (4:15PM)
Wall St 30 (Dec) >17970 (4:15PM)
(
(

Wall St 30 (Dec) >17990 (4:15PM)
Wall St 30 (Dec) >18010 (4:15PM)

Daily US 500 Binary Contracts Added October 7, 2016
US 500 (Dec) >2114.0 (4:15PM)
US 500 (Dec) >2117.0 (4:15PM)
US 500 (Dec) >2120.0 (4:15PM)
US 500 (Dec) >2123.0 (4:15PM)
US 500 (Dec) >2126.0 (4:15PM)
US 500 (Dec) >2129.0 (4:15PM)
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