ELX Futures

RULE AMENDMENT SELF-CERTIFICATION

ELX Futures, L.P. (“ELX Futures™) hereby certifies to the Commodity Futures Trading
Commission (the “Commission”), pursuant to the procedures set forth in Commission

Regulation 40.6 that the amendments to ELX Futures Rules IX (d) (vii), IX (e) (vii), IX

(b) (xiv), IX (c) (xiv), IX (d) (xiv) and IX (e) (xiv)comply with the Commodity Exchange
Act, as amended, and the regulations promulgated thereunder.

IN WITNESS HEREOF, the party hereto has caused this certification to be signed
as of the 8th day of July 2009.

ELX FUTURES, L.P.

EAA

Name: Daniel McElduff
Title: Senior Vice President and
Compliance Director
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= additions and [ ] = deletions
CHAPTER IX
CONTRACTS

IX-1. Contract Specifications

Each Contract will meet such specifications, and all trading in such
Contract will be subject to such procedures and requirements, as set forth in the
rules governing such Contract.

1X-2. Contract Modifications

The specifications for, and the procedures and requirements for
trading, any Contract may not be modified in any respect without the prior
approval of the Exchange.

IX-3. Contract Rules
(a) General Terms:

(i) Notice of Intent to Deliver. Where delivery requires a
Notice of Intent to Deliver, such notice shall be given to the
Clearinghouse in the form and manner specified by the
Clearinghouse by the cut-off time specified by the Rules or by the
Clearinghouse from time to time on the second business day
preceding delivery days.

(ii) Invoice Dispute. In the event the long Clearing
Privilege Holder does not agree with the terms of the invoice
received from the short Clearing Privilege Holder, the long Clearing
Privilege Holder must notify the short Clearing Privilege Holder, and
the dispute must be settled by 9:30 a.m. on the delivery day.

(i)  Wire Failure. In the event that delivery cannot be
accomplished because of a failure of the Federal Reserve wire, or
because of a failure of either the long Clearing Privilege Holder's
bank or the short Clearing Privilege Holder's bank to access the
Federal Reserve wire, delivery shall be made before 9:30 a.m. on
the next business day on which the Federal Reserve wire, or bank
access to it, is operable. In the event of such failure, the short
Clearing Privilege Holder making delivery shall remit to the long
Clearing Privilege Holder taking delivery such interest on the U.S.
Treasury notes being delivered as accrues between the day on
which the notes were originally to be delivered and the day on
which the notes are actually delivered. Both the long Clearing
Privilege Holder and the short Clearing Privilege Holder must



provide to the Exchange documented evidence that they gave
instructions to their respective banks in accordance with the
applicable Rules pertaining to payment and delivery.

(iv)  Qualified Bank. For purpose of this Rule IX-3, the
term “qualified bank” shall mean a U.S. commercial bank (either
Federal or State charter) that is a member of the Federal Reserve
System and that has capital (capital, surplus and undivided
earnings) in excess of one hundred million dollars ($100,000,000).

(b)  U.S. Treasury Bond Futures:

(i) Contract Size. One U.S. Treasury bond having face
value at maturity of $100,000.

(ii) Deliverable Grades. U.S. Treasury bonds that, if
callable, are not callable for at least 15 years from the first day of
the delivery month or, if not callable, have a remaining term to
maturity of at least 15 years from the first day of the delivery month.
The invoice price equals the futures settlement price times a
conversion factor, plus accrued interest. The conversion factor is
the price of the delivered bond ($1 par value) to yield 6 percent.

(iiiy  Tick Size. The minimum price fluctuation shall be one
half of one thirty-second (1/32) of one point ($15.625 rounded up to
‘the nearest cent per Contract) except for inter-month spreads,
where the minimum price fluctuation shall be one quarter of one
thirty-second of one point ($7.8125 per Contract). Par shall be on
the basis of 100 points.

(iv)  Price Quote. Points ($1,000) and halves of 1/32 of a
point. For example, 105-16 represents 105 16/32, and 105-165
represents 105 16.5/32.

(v)  Delivery Months. March, June, September and
December.

(vi)  Last Trading Day. Seventh Business Day preceding
the last Business Day of the delivery month.

(vii)y  First Delivery Day. First Business Day of the delivery
month.

(viii) Last Delivery Day. Last Business Day of the delivery
month.



(ix)  Day of Intention. No later than 9:00 p.m. on the
second business day preceding the intended day of delivery, the
short Clearing Privilege Holder must tender to the Clearinghouse all
notices of intention o make delivery such as it has received from its
customers who are short. Where an FCM, as a Clearing Privilege
Holder, has an interest both long and short for customers on its
own books, it must tender all such notices of intention to deliver.
To each short Clearing Privilege Holder who has issued a notice of
intention to make delivery, the Clearinghouse shall assign long
Clearing Privilege Holders who shall be obligated to take delivery.
Upon making such assignment, the Clearinghouse shall promptly
furnish to each short Clearing Privilege Holder making delivery the
names of the long Clearing Privilege Holders assigned to take
delivery from such short Clearing Privilege Holder.

(x) Date of Delivery. No later than 11:00 a.m. on the
delivery day, the short Clearing Privilege Holder must have contract
grade U.S. Treasury Bonds in place at its bank in delivery form
acceptable to its bank. The short Clearing Privilege Holder must
notify its bank to transfer contract grade U.S. Treasury Bonds by
book-entry to the long Clearing Privilege Holder's account at the
long Clearing Privilege Holder's bank on a delivery versus payment
basis. On the delivery day, the long Clearing Privilege Holder must
make funds available by 8:30 a.m. and notify its bank to accept
contract grade U.S. Treasury Bonds and to remit the funds via the
federal wire system to the short Clearing Privilege Holder's account
at the short Clearing Privilege Holder's bank in payment for delivery
of the notes or bonds. Contract grade U.S. Treasury Bonds must
be transferred and payment must be made before 2:00 p.m. on the
delivery day. All deliveries must be assigned by the Clearinghouse.

(xiy  Delivery Method. Federal Reserve book-entry wire
transfer system between accounts of Clearing members at qualified
banks, in accordance with 31 CFR Part 306—General Regulations
Governing U.S. Securities, Subpart O—Book-Entry Procedure, and
31 CFR Part 357—Regulations Governing Book-Entry of U.S.
Treasury Bonds, Notes and Bills Held in Legacy Treasury Direct®.

(xiiy  Seller Invoice to Buyer. Upon determining the buyers
obligated to accept deliveries tendered by issuers of delivery
notices, the Clearinghouse will promptly furnish each issuer the
names of the buyers obligated to accept delivery from the issuer,
and a description of each security tendered by the issuer which was
assigned by the Clearinghouse to each such buyer. Thereupon,
sellers (issuers of delivery notices) shall prepare invoices
addressed to their assigned buyers, describing the documents to
be delivered to each such buyer. Such invoices shall show (i) the



identity of the U.S. Treasury Bonds that shall be tendered and (ii)
the amount which buyers must pay to sellers in settlement of the
actual deliveries, based on the delivery prices established by the
Clearinghouse, and adjusted for applicable interest payments.
Such invoices shall be delivered to the Clearinghouse by the cut-off
time specified by the Clearinghouse from time to time in its
operations manual on the Business Day preceding the day of
delivery (deliveries to be made on the last delivery day may have a
different specified cut-off time than deliveries on other delivery
days). Upon receipt of such invoices, the Clearinghouse shall
promptly make them available to buyers to whom they are
addressed.

(xiii)y Buyer Invoice to Seller. No later than 5:00 p.m. on
the Business Day preceding the delivery day, the long Clearing
Privilege Holder shall provide the short Clearing Privilege Holder a
Banking Notification. The Banking Notification shall include the
identification number and name of the long Clearing Privilege
Holder taking delivery, the delivery date, the notification number of
the Clearinghouse delivery assignment, the identification number
and name of the short Clearing Privilege Holder making delivery,
the quantity of the contract being delivered, the long Clearing
Privilege Holder's bank, bank account number and specific
instructions for the transfer of the securities.

(xiv) Trading Hours. 6:30 p.m. — 5:00 p.m., New York City
time, Sunday - Friday.

(xv)  Ticker Symbols. Electronic Outright: ZBe.
(xvi) Daily Price Limif. None.

(xvii) Position Limit (applicable- to the last ten trading days
of the expiring futures month). 25,000.

(xviii) Position Accountability. 10,000.

(xix) Reportable Level. 1,500.

(c) Long Term (6 %2z to 10 Year) U.S. Treasury Note Futures:

(i) Contract Size. One U.S. Treasury note having face
value at maturity of $100,000.

(i) Deliverable Grades. U.S. Treasury notes with a
remaining term to maturity of at least 6 1/2 years, but no more than



10 years, from the first day of the delivery month. The invoice price
equals the Futures settlement price times a conversion factor, plus
accrued interest. The conversion factor is the price of the delivered
bond ($1 par value) to yield 6 percent.

(i)  Tick Size. The minimum price fluctuation shall be one
half of one thirty-second (1/32) of one point ($15.625 rounded up to
the nearest cent per Contract) except for inter-month spreads,
where the minimum price fluctuation shall be one quarter of one
thirty-second of one point ($7.8125 per Contract). Par shall be on
the basis of 100 points.

(iv)  Price Quote. Points ($1,000) and halves of 1/32 of a
point. For example, 105-16 represents 105 16/32, and 105-165
represents 105 16.5/32.

(v) Delivery Months. March, June, September and
December.

(vi) Last Trading Day. Seventh Business Day preceding
the last Business Day of the delivery month.

(vii)  First Delivery Day. First Business Day of the delivery
month.

(viii) Last Delivery Day. Last Business Day of the delivery
month..

(ix) Day of Intention. No later than 9:00 p.m. on the
second business day preceding the intended day of delivery, the
short Clearing Privilege Holder must tender to the Clearinghouse all
notices of intention to make delivery such as it has received from its
customers who are short. Where an FCM, as a Clearing Privilege
Holder, has an interest both long and short for customers on its
own books, it must tender all such notices of intention to deliver.
To each short Clearing Privilege Holder who has issued a notice of
intention to make delivery, the Clearinghouse shall assign long
Clearing Privilege Holders who shall be obligated to take delivery.
Upon making such assignment, the Clearinghouse shall promptly
furnish to each short Clearing Privilege Holder making delivery the
names of the long Clearing Privilege Holders assigned to take
delivery from such short Clearing Privilege Holder.

(x)  Date of Delivery. No later than 11:00 a.m. on the
delivery day, the short Clearing Privilege Holder must have contract
grade U.S. Treasury Notes in place at its bank in delivery form
acceptable to its bank. The short Clearing Privilege Holder must
notify its bank to transfer contract grade U.S. Treasury Notes by



book-entry to the long Clearing Privilege Holder's account at the
long Clearing Privilege Holder's bank on a delivery versus payment
basis. On the delivery day, the long Clearing Privilege Holder must
make funds available by 8:30 a.m. and notify its bank to accept
contract grade U.S. Treasury Notes and to remit the funds via the
federal wire system to the short Clearing Privilege Holder's account
at the short Clearing Privilege Holder's bank in payment for delivery
of the notes or bonds. Contract grade U.S. Treasury Notes must
be transferred and payment must be made before 2:00 p.m. on the
delivery day. All deliveries must be assigned by the Clearinghouse.

(xiy Delivery Method. Federal Reserve book-entry wire
transfer system between accounts of Clearing members at qualified
banks, in accordance with 31 CFR Part 306—General Regulations
Gaverning U.S. Securities, Subpart O—Book-Entry Procedure, and
31 CFR Part 357—Regulations Governing Book-Entry of U.S.
Treasury Bonds, Notes and Bills Held in Legacy Treasury Direct®.

(xii)  Seller Invoice to Buyer. Upon determining the buyers
obligated to accept deliveries tendered by issuers of delivery
notices, the Clearinghouse will promptly furnish each issuer the
names of the buyers obligated to accept delivery from the issuer,
and a description of each security tendered by the issuer which was
assigned by the Clearinghouse to each such buyer. Thereupon,
sellers (issuers of delivery notices) shall prepare invoices
addressed to their assigned buyers, describing the documents to
be delivered to each such buyer. Such invoices shall show (i) the
identity of the U.S. Treasury Notes that shall be tendered and (ii)
the amount which buyers must pay to sellers in settlement of the
actual deliveries, based on the delivery prices established by the
Clearinghouse, and adjusted for applicable interest payments.
Such invoices shall be delivered to the Clearinghouse by the cut-off
time specified by the Clearinghouse from time to time in its
operations manual on the Business Day preceding the day of
delivery (deliveries to be made on the last delivery day may have a
different specified cut-off time than deliveries on other delivery
days). Upon receipt of such invoices, the Clearinghouse shall
promptly make them available to buyers to whom they are
addressed.

(xiii) Buyer Invoice to Seller. No later than 5:00 p.m. on
the Business Day preceding the delivery day, the long Clearing
Privilege Holder shall provide the short Clearing Privilege Holder a
Banking Notification. The Banking Notification shall include the
identification number and name of the long Clearing Privilege
Holder taking delivery, the delivery date, the notification number of
the Clearinghouse delivery assignment, the identification number



and name of the short Clearing Privilege Holder making delivery,
the quantity of the contract being delivered, the long Clearing
Privilege Holder's bank, bank account number and specific
instructions for the transfer of the securities.

(xiv) Trading Hours. 6:30 p.m. — 5:00 p.m., New York City
time, Sunday - Friday.

(xv)  Ticker Symbols. Electronic Outright: ZNe.
(xvi) Daily Price Limit. None.

(xvii) Position Limit (applicable to the last ten trading days
of the expiring futures month). 60,000.

(xviii) Position Accountability. 7,500.
(xix) Reportable Level. 2,000.

(d)  Medium Term (5 Year) U.S. Treasury Note Futures:

(1 Contract Size. One U.S. Treasury note having face
value at maturity of $100,000.

(ii) Deliverable Grades.. U.S. Treasury notes - with an
original term to maturity of not more than 5 years and 3 months and
a remaining term to maturity of not less than 4 years and 2 months
as of the first day of the delivery month. The invoice price equals
the Futures settlement price times a conversion factor, plus
accrued interest. The conversion factor is the price of the delivered
bond ($1 par value) to yield 6 percent.

(iii)  Tick Size. The minimum price fluctuation shall be one
quarter of one thirty-second (1/32) of one point ($7.8125 rounded
up to the nearest cent per Contract). Par shall be on the basis of
100 points. :

(iv)  Price Quote. Points ($1,000) and quarters of 1/32 of
a point. For example, 101-16 represents 101 16/32, 101-162
represents 101 16.25/32, 101-165 represents 101 16.5/32 and 101-
167 represents 101 16.75/32.

(v) Delivery Months. March, June, September and
December.



(viy  Last Trading Day. Last Business Day of the delivery
month. ‘

(vii)y  First Delivery Day. FEirst[Third] Business Day of the
delivery month.

(viii)y Last Delivery Day. Third Business Day following the
last trading day.

(ix)  Day of Intention. No later than 9:00 p.m. on the
second business day preceding the intended day of delivery, the
short Clearing Privilege Holder must tender to the Clearinghouse all
notices of intention to make delivery such as it has received from its
customers who are short. Where an FCM, as a Clearing Privilege
Holder, has an interest both long and short for customers on its
own books, it must tender all such notices of intention to deliver.
To each short Clearing Privilege Holder who has issued a notice of
intention to make delivery, the Clearinghouse shall assign long
Clearing Privilege Holders who shall be obligated to take delivery.
Upon making such assignment, the Clearinghouse shall promptly
furnish to each short Clearing Privilege Holder making delivery the
names of the long Clearing Privilege Holders assigned to take
delivery from such short Clearing Privilege Holder.

(x) Date of Delivery. No later than 11:00 a.m. on the .
delivery day, the short Clearing Privilege Holder must have contract
grade U.S. Treasury Notes in place at its bank in delivery form
acceptable to its bank. The short Clearing Privilege Holder must
notify its bank to transfer contract grade U.S. Treasury Notes by
book-entry to the long Clearing Privilege Holder's account at the
long Clearing Privilege Holder's bank on a delivery versus payment
basis. On the delivery day, the long Clearing Privilege Holder must
make funds available by 8:30 a.m. and notify its bank to accept
contract grade U.S. Treasury Notes and to remit the funds via the
federal wire system to the short Clearing Privilege Holder's account
at the short Clearing Privilege Holder's bank in payment for delivery
of the notes or bonds. Contract grade U.S. Treasury Notes must
be transferred and payment must be made before 2:00 p.m. on the
delivery day. All deliveries must be assighed by the Clearinghouse.

(xiy  Delivery Method. Federal Reserve book-entry wire
transfer system between accounts of Clearing members at qualified
banks, in accordance with 31 CFR Part 306—General Regulations
Governing U.S. Securities, Subpart O—Book-Entry Procedure, and
31 CFR Part 357—Regulations Governing Book-Entry of U.S.
Treasury Bonds, Notes and Bills Held in Legacy Treasury Direct®.



(xit)  Seller Invoice to Buyer. Upon determining the buyers
obligated to accept deliveries tendered by issuers of delivery
notices, the Clearinghouse will promptly furnish each issuer the
names of the buyers obligated to accept delivery from the issuer,
and a description of each security tendered by the issuer which was
assigned by the Clearinghouse to each such buyer. Thereupon,
sellers (issuers of delivery notices) shall prepare invoices
addressed to their assigned buyers, describing the documents to
be delivered to each such buyer. Such invoices shall show (i) the
identity of the U.S. Treasury Notes that shall be tendered and (ii)
the amount which buyers must pay to sellers in settlement of the
actual deliveries, based on the delivery prices established by the
Clearinghouse, and adjusted for applicable interest payments.
Such invoices shall be delivered to the Clearinghouse by the cut-off
time specified by the Clearinghouse from time to time in its
operations manual on the Business Day preceding the day of
delivery (deliveries to be made on the last delivery day may have a
different specified cut-off time than deliveries on other delivery
days). Upon receipt of such invoices, the Clearinghouse shall
promptly make them available to buyers to whom they are
addressed.

(xiii) Buyer Invoice to Seller. No later than 5:00 p.m. on
the Business Day preceding the delivery day, the long Clearing
Privilege Holder shall provide the short Clearing Privilege Holder a
Banking Notification. The Banking Notification shall include the
identification number and name of the long Clearing Privilege
Holder taking delivery, the delivery date, the notification number of
the Clearinghouse delivery assignment, the identification number
and name of the short Clearing Privilege Holder making delivery,
the quantity of the contract being delivered, the long Clearing
Privilege Holder's bank, bank account number and specific
instructions for the transfer of the securities.

(xiv) Trading Hours. 6:30 p.m. — 5:00 p.m., New York City
time, Sunday — Friday.

(xv)  Ticker Symbols. Electronic Outright: ZFe.
(xvi) Daily Price Limit. None.

(xvii) Position Limit (applicable to the last ten trading days
of the expiring futures month). 45,000.

(xviii) Position Accountability. 7,500.
(xix) Reportable Level. 2,000.



(e)  Short Term (2 Year) U.S. Treasury Note Futures:

0] Contract Size. One U.S. Treasury note having face
value at maturity of $200,000.

(i) Deliverable Grades. U.S. Treasury notes with an
original term to maturity of not more than 5 years and 3 months,
and a remaining term to maturity of (1) not less than 1 year and 9
months as of the first day of the delivery month and (2) not more
than 2 years from the last day of the delivery month. The invoice
price equals the Futures settlement price times a conversion factor,
plus accrued interest. The conversion factor is the price of the
delivered bond ($1 par value) to yield 6 percent.

_ (iiiy  Tick Size. The minimum price fluctuation shall be one
quarter of one thirty-second (1/32) of one point ($15.625 rounded
up to the nearest cent per Contract). Par shall be on the basis of
100 points.

(iv)  Price Quote. Points ($2,000) and quarters of 1/32 of
a point. For example, 101-16 represents 101 16/32, 101-162
represents 101 16.25/32, 101-165 represents 101 16.5/32 and 101-
167 represents 101 16.75/32. '

(v) Delivery Months. March, June, September or
December.

(vi)  Last Trading Day. Last Business Day of the delivery
month.

(vii)  First Delivery Day. First[Third] Business Day of the
delivery month.

(viii) Last Delivery Day. Third Business Day following the
last trading day.

(ix) Day of Intention. No later than 9:00 p.m. on the
second business day preceding the intended day of delivery, the
short Clearing Privilege Holder must tender to the Clearinghouse all
notices of intention to make delivery such as it has received from its
customers who are short. Where an FCM, as a Clearing Privilege
Holder, has an interest both long and short for customers on its
own books, it must tender all such notices of intention to deliver.
To each short Clearing Privilege Holder who has issued a notice of
intention to make delivery, the Clearinghouse shall assign long
Clearing Privilege Holders who shall be obligated to take delivery.



Upon making such assignment, the Clearinghouse shall promptly
furnish to each short Clearing Privilege Holder making delivery the
names of the long Clearing Privilege Holders assigned to take
delivery from such short Clearing Privilege Holder.

(%) Date of Delivery. No later than 11:00 a.m. on the
delivery day, the short Clearing Privilege Holder must have contract
grade U.S. Treasury Notes in place at its bank in delivery form
acceptable to its bank. The short Clearing Privilege Holder must
notify its bank to transfer contract grade U.S. Treasury Notes by
book-entry to the long Clearing Privilege Holder's account at the
long Clearing Privilege Holder's bank on a delivery versus payment
basis. On the delivery day, the long Clearing Privilege Holder must
make funds available by 8:30 a.m. and notify its bank to accept
contract grade U.S. Treasury Notes and to remit the funds via the
federal wire system to the short Clearing Privilege Holder's account
at the short Clearing Privilege Holder's bank in payment for delivery
of the notes or bonds. Contract grade U.S. Treasury Notes must
be transferred and payment must be made before 2:00 p.m. on the
delivery day. All deliveries must be assigned by the Clearinghouse.

(xiy  Delivery Method. Federal Reserve book-entry wire
transfer system between accounts of Clearing members at qualified
banks, in accordance with 31 CFR Part 306—General Regulations
Governing U.S. Securities, Subpart O—Book-Entry Procedure, and
31 CFR Part 357—Regulations Governing Book-Entry of U.S.
Treasury Bonds, Notes and Bills Held in Legacy Treasury Direct®.

(xiiy  Seller Invoice to Buyer. Upon determining the buyers
obligated to accept deliveries tendered by issuers of delivery
notices, the Clearinghouse will promptly furnish each issuer the
names of the buyers obligated to accept delivery from the issuer,
and a description of each security tendered by the issuer which was
assigned by the Clearinghouse to each such buyer. Thereupon,
sellers (issuers of delivery notices) shall prepare invoices
addressed to their assigned buyers, describing the documents to
be delivered to each such buyer. Such invoices shall show (i) the
identity of the U.S. Treasury Notes that shall be tendered and (ii)
the amount which buyers must pay to sellers in settlement of the
actual deliveries, based on the delivery prices established by the
Clearinghouse, and adjusted for applicable interest payments.
Such invoices shall be delivered to the Clearinghouse by the cut-off
time specified by the Clearinghouse from time to time in its
-~ operations manual on the Business Day preceding the day of
delivery (deliveries to be made on the last delivery day may have a
different specified cut-off time than deliveries on other delivery
days). Upon receipt of such invoices, the Clearinghouse shall



promptly make them available to buyers to whom they are
addressed.

(xiii) Buyer Invoice to Seller. No later than 5:00 p.m. on
the Business Day preceding the delivery day, the long Clearing
Privilege Holder shall provide the short Clearing Privilege Holder a
Banking Notification. The Banking Notification shall include the
identification number and name of the long Clearing Privilege
Holder taking delivery, the delivery date, the notification number of
the Clearinghouse delivery assignment, the identification number
and name of the short Clearing Privilege Holder making delivery,
the quantity of the contract being delivered, the long Clearing
Privilege Holder's bank, bank account number and specific
instructions for the transfer of the securities.

(xiv) Trading Hours. 630 p.m. — 5:00 p.m., Eastern
Standard Time, Sunday — Friday.

(xv) Ticker Symbols. Electronic Outright: ZTe.
(xvi) Daily Price Limit. None.

(xvii) Position Limit (applicable fo the last ten trading days
of the expiring futures month). 25,000.

(xviil) Position Accountability. 7,500.
(xix) Reportable Level. 1,000.



