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Re: Rule Certification. Commodity Exchange, Inc. Submission #1 0-034: 
Notification of Amendments to Strike Price Intervals for COMEX Division -
Gold Option Contract 

Dear Mr. Stawick: 

The Commodity Exchange, Inc. ("COMEX" or the. "Exchange") is notifying the Commodity Futures 
Trading Commission ("CFTC" or "Commission") that it is amending Rule 115.03 ("Strike Prices") of the 
COMEX Division - Gold Option contract which is listed for trading on Globex® and the NYMEX trading 
floor, respectively, and for clearing through CME ClearPort®. Specifically, the Exchange intends to 
expand the listing of strike prices for the Gold Option contract by listing additional strike prices. 

Pursuant to Rule 115.03(2)(b), the Exchange is expanding the listing of strike prices currently listed at 
$5.00 increments by adding additional strike prices at $10.00 and $25.00 increments for all trading 
months listed on the NYMEX trading floor, Globex and CME ClearPort. 

Currently, the strike price interval is $5.00, listed forty above and forty below the at-the-money option. The 
Exchange intends to list ten additional strikes at $10.00 increments above the fortieth $5.00 increment 
above the at-the-money strike price and ten $10.00 increments below the fortieth $5.00 increment below 
the at-the-money strike price; and an additional eight $25.00 strike price increments above the tenth $10 
increment above the at-the-money strike price and eight $25.00 strike price increments below the tenth 
$10 increment below the at-the-money strike price. 

Pursuant to Section 5c(c) of the Commodity Exchange Act ("Act") and CFTC Rule 40.6, the Exchange 
hereby certifies that the attached rule amendment complies with the Act, including regulations under the 
Act. This amendment will be made effective for trade date February 8, 2010. 

Should you have any questions concerning the above, please contact Bob Biolsi, at (212) 299-2610, or 
me at (312) 648-5422. 

Sincerely, 

/s/ Stephen M. Szarmack 
Regulatory Counsel 

Attachment 
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AMENDMENT TO RULE 115.03 
(bold/underline denotes addition; Strikethrough denotes deletion) 

f.Bf.~l>fHaf-y-aREf-fvlaFGft-6)$iFatfGfl-GyGlBB 

(1) Strike prices shall be in tl~e-fulle\IWR§-$€i--increment§ per troy ounce of gold for all trading months 
as described below.;. 

f21- Trading in puts and calls on the fir§.t day: of a new option contract month shall be at the 
following one hundred seventeen strike prices:F'Bt'--all-ef*ieFl-c-eF\tfaGts-ffiBflfh&,-&tfike-j¥i"""·•&-wHI-f:Je 
#stea-wit4--feFl?;-efle-r:.tr-i!Wf.'r-iGes; · 

(i) the previous day's settlement price for gold futures contracts in the corresponding delivery month 
rounded off to the nearest strike price unless such settlement price is precisely midway between two 
strike prices, in which case it shall be rounded off to the higher price~ -aRE! 

(ii) the :fwenty-.fQ.dy_$5 strike prices which are tl:le-twe+1J?T forty $5 increments higher than the strike price 
described in (i) of this Rule 115.03(1~t aRE! 

(iii) the twemy-forty $5 strike prices which are tf1e--tweffiy-.f9JjyJncrements lower than the strike price 
. described in (i) of this Rule 115.03(1~h 

ltv.). an additional ten strils_~Qrices for botlicall and plJLQill:LQDS wl!Lbe liste\L§il10.00 increm~nt§ abo-'£~ 
!.tl.gJJlgJ]Q.st five _dollar i,nccernent as described in (ii) of tr)j§_ Rule 11.2:_Q3( 1), beginnin~th thE?_llr§.l 
avajlable sucn_strike tllilt is evenly divisibl~ by $1 Offi 

lYLCl.lllldditiOI}al ten strike prices focJ2oth call anc!J2!JU:>Ptions will be listed at $10.00 in_cremei]_tQ _ _i:@lo\-'£ 
the lowest five dollar incr~ro.~.o.Las de.§gibeQ._inJiii) of tblli__Rule '11 BJ)MJ1. beg_[l}ning_with \b§_flrst 
QY.?j/§ble such strik!:.U]la\._is even_!y_divjsible b_yj!Ji).OO; 

(\!.D..iill EidditiQfL9LEZJ.ght strik~...Qrices for both_ call @Q_put QJ;ltions will be lj_sted at $25.00 in@ment~ 
aboveJ.b.e highest $_1 0.00 il:lYrernent~@_@_scribed i!l.(iv) o,Ub.i§._Ru1E?.Jl5.03_(1.)_LQ!'29innim witLllhJ:l firt?.\ 
availabl? such strike that is evenlv divisible by $25.00; 

f.'LUl an additional §lgl:Jt stfike~orices for both call and 12!dtQQ.tions vylJLf:tJ? listed at $?_Q_,_QQ_incrEZ.t:osontE?. 
below the lowest $10 increment as described i.nJ.y}_Qf_this Rule 1 '15.Q]fl) beaino~JltbJhe fimt 
av<Jilable.such strike that is evenly divisible by $25_.0_Q,_ 

fl.fetw+tF;staREHI~g-tl'ls--fJF&V-isi0F!5-eF-seGtiE111-tBJ-0~&-R-Hie--i-1~1'-t~le-Bear4-Betem1il'l&s-iJlat-tFaElifl§_j.fi-§Gl(I-Mur-r:~S 
ef}t-itms-'Nilf-8e-faBilifaieEHiier-8By,t-l:J!':}-f:Jeef\-J-HJay,-B>.;-H,=>selu:Hen,-c-haf.J§e-t.Ji&.l.RBf8fABflt-s-ootweei+~FiBes;--#te 
Rl;lmB&r--ef.&r:il~e-f'}FiGe&WI'liGh-sJ:1.al-l-f.le-H:a9ez+en-t~.A-Ek'1-\}-iH-aHy-Rew-ef*i-GR-€ef1-tffi-EA-ffiei+#t.-t~10fRGe-ef-tcte--ge-IEI 
fl:ttBfC~&'dRlh--::t~t-wl:i-ic~'1-fl€."'N--stl'ike-f'i-R&o'1-'Ni+l-1-)e--iffiFe4\;fGeEI,--8r--th-<ry>Bl'iG8-f.jFeG&ffiR§I-tRe-Gi'f.'~FatiGfl-&f'.a-t9'B-lSI-f!;ft-bH'€1B 
0f!Bel'l--i-f::l.-whlGA-He-f-18W-S-t-fii~GeS-Hl-a)'-B9-iHlf0El+.ffied.,. 

(J~) W!i-<:JAevsr--tf:te-&eWeR'-+BP{-"pFft:e-fBf-§J-Git~rlliHffitr-BeF\tfa{'it-&-iJ.f--.#te-tlcli'JE,"f'j-meFtlJ+-Ber-l'BSf.lootliA§--k+-c'lft 
0f)tfe.R-c-flfllfBBt-ffiBflf~Hs~':t9·H-Ctt-f&-BF-·§f&'lffif-1R-aR-(+)-iclie-tweflty-#f&t-lii§RFJB-t-l'.:rffil«~Be-fef-l.hat-er~l:it1fl 
€9l+tfa€t-FflOOtfi.-J.:tiHB-Ei~)+lflC--t:lfrlHt10-fABF&ffiei~-Hl&PNe&Fl-iflO SG'/0-H-#:1-fli§J-RV"A-&tfW;e....fl-Fi&e-BHfl-tfle-s-it'Jl:l 
f1-i-gP.~:~'DtB.fl~l\BfABe,+'JR0-9F-fR8F9-HHV</-stFH~B-pl:ft:e&-fof-00-~tifs-aAfi-Galt~i'!.'}!1-9e-iffifeEJ.bl€8c.l--GH-tl~e 
fel1Gwin§.9t.mfl:less-Giay, GA-ti·le--if1GFerneBf&-se-t-fuFtf1--iH-J;13Fagmf!h-f&)-abeve,-se--tflat-aAt all times,_ there 
vv<ill-shall be at least t-~tver1l-)Lforty $5 strike prices above and below the at-the-money strike price, ten 
;)!JQ,OO strike prices ab!:?.'!S'.EU.<1J2~low th_S'_g_t-tl}e-mone~trike pric~JK! ei9..bJ:J.b'icQQ.§!rike __ .Qrices ah.9.Y2 
.smLt@Jow the at-the-rp_o..Q.!::'L5J.C!l<fl.J2.rice. 

{4j.1NRe+10VBF-l:Af:!-BBtll8if'cG+1 t--f.lf-iGH-fBf-§018-ftittfFB&-B(-)fl{+aBffi-ifl-!l'le-E!eliVfJF'j-FRGAtf.t-eerffi&folBABfR-g-le-&fl 
er-:ttiBA-GOO-tffiGt-ffierttf-1 1H-k:.'-&B--tl-taJi-8}-t-1'10--l?Nenty--fJre:rl-lewe&i--sif.ik,e-pl'iBe--feJ:...that-er.Hien-ooR-tF-aGt 
FRGJ-'Hli--ffliHUB-{iH-o-r~';l--4;;,;~i'-+AE.LfF\BfGHlGFl{-BOPN08R--tlie-B0V-'dREI'l--lGWfJ-'3-t-slfil\-8i}FiGe-aP4-i:Ji&-l!Ns'fltiBtl'l 
leW&&t-&tfWffi-fJRB-8,-E:F,IJ--BHT1Gf0-f18'N-strilW-f'RB0&-f&r--8-effi-pid.(-&-a-n0-S"l-f~".;f18.fl.BE.LfHt+eE!YS8fJ-BI:l--(A-8 
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:fsllewiBg-btfsffiess-tlay;-BR-l:fiEHnBFeHiBA1&-&et-feft~l-if-1--JdaF.:'1~'1f+.meve,--r~lat-af-alt-fu'Re&-tf1ere 
v-4!~&-at-least-tweffiiet-R--sff.ike-t>Fiees-ee!ew-tfle-aHI-te--R-1ooey-&mke--J3Fisa-

(§;2) No new strike prices shall be introduced in the option contract month of the gold Mt-~re-s-options 
next due to expire after the third business day prior to the Expiration Date for such futl-n=es-options. 

(a) Notwithstanding the provisions of section§. (a1) and (2) of this Rule 115.03, if the geaffi-Exchangg 
determines that trading in gold ft!llifes-options will be facilitated thereby, the BoafEI--Exchanmt_may, 
by resolution, change the increments between strike prices, the number of strike prices which shall 
be traded on the first day in any new option contract month, the price of the gold futures contract at 
which a new strike price will be introduced, or the period preceding the expiration of a gold MYtB& 
option in which no new strike prices may be introduced. 

(b) In addition to strike prices authorized pursuant to other sections of this Rule 115.03, the President of 
the Exchange or his designee may direct that additional strike prices be added. Such strike prices 
may be added provided they may be listed only in increments consistent with the pricing for the 
underlying futures contract. Such directed strike prices shall be effective upon adoption. Notice of 
such adoption must be given by the Exchange to the CFTC pursuant to Commission Regulation 
1.41 (n) in such fashion that the CFTC receives such notice within three business days of the strike 
price listing. 

4 


