Karl D. Cooper
£~ Chief Regulatory Officer
- NYSE Liffe U.S.
* ! 20 Broad Street, 10th Floor
New York, NY 10005
T+1 212 656 4300

By Electronic Mail
June 23, 2011

Mr. David A. Stawick

Office of the Secretariat

Commodity Futures Trading Commission
1155 21 Street, N.W.

Washington, D.C. 20581

Re: NYSE Liffe U.S. — Block Trade Size Change - Long-Term U.S. Treasury Note
Futures (6% to 10-Year)

Dear Mr. Stawick:

I am the Chief Regulatory Officer of NYSE Liffe US LLC (“NYSE Liffe US” or the
“Exchange”). Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended (the
“Act”), and U.S. Commodity Futures Trading Commission Regulations (the “Regulations™)
Section 40.6, I enclose NYSE Liffe US Submission 2011-119 and NYSE Liffe US Notice
21\2011 which changes the minimum block trade threshold for Long-Term U.S. Treasury
Note Futures. The change will be effective for trade date June 27, 2011.

NYSE Liffe US herby certifies that this notice complies with the Commodity Exchange Act
and the Regulations thereunder.

If you have any questions, please call me at (212) 656-4568.
Yours Truly,

Karl D. Cooper
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