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Rule Self-Certification
August 6,2010

Office of the Secretary

Commodity Futures Trading Commission
Three Lafayette Center

1155 21" St., N.W.

Washington, D.C. 20581

Re: IDEX USD Delined Roll Interest Rate Swap Futures (Rules 1901 - 1904)
IDEX USD Forward Start Defined Roll Interest Rate Swap Futures (Rules 1911 -
1914) |
Rule F2, Definitions and Rules of Construction
NFX Notices to Members
Reference File SR-NIFX-2010-08

Ladies and Gentlemen:

Pursuant to Section Se(c)(1) of the Commodity Exchange Act, as amended
(“Act”), and Sections 40.2 and 40.6 of the regulations promulgated by the Commodity
Futures Trading Commission (“CFTC”) under the Act, the NASDAQ OMX Futures
Exchange (“NFX” or “Exchange™) hereby submits new Rules 1901 — 1904 and 1911 —
1914 (attached to a Notice to Members included with this certification) regarding the
above-captioned new futures contracts. The intended listing date for one or more series
of these new products is August 10, 2010, The Exchange shall make known the
availability for trading of any such series on the International Derivatives Clearing Group
website, www.[DCG.com, prior to the commencement of trading, The Exchange is also
making a conforming amendment to expand the definition of “Contract” in Rule F2 to
reflect the listing of the new contracts.

Pursuant to Section 5c(c)(1) of the Act and Sections 40.2 and 40.6 of CFTC
regulations, the Exchange is also submitting two Notices to Members regarding the new
contracts and rules, the rule amendment and the margin requirements associated with the
new contracts. '

The new rules and rule amendment will become effective August 10, 2010 and
the Notices to Members will be issued on August 10, 2010.

There were no opposing views among the NFX's Board of Directors, members or
market participants. NFX hereby certifies that these new rules and the new contracts, as
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well as the enclosed Notices to Members, comply with the Commodity Exchange Act and
regulations thereunder.

Regards,
¢y, Y
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Ben Craig
President

cc w/att: Mr. Glenn Spann
Mr. I. Goodwin
Mr. Russell Rose
Mr. Garry O'Connor




NOTICE TO MEMBERS

TO: NFX Members and Member Organizations
FROM: NASDAQ OMX Futures Exchange
DATE: August 10, 2010

RE: SR-NFX-2010-08

On August 6, 2010 the NASDAQ OMX Futures Exchange (“NEFX” or the “Exchange™) {iled
with the Commodity Futures Trading Commission SR-NFX-2010-08 which sets forth rules for the
following new NFX futures contracts (together, the “New IDEX Contracts”):

e [DEX USD Defined Roll Interest Rate Swap Futures (Rules 1901 - 1904)
e IDEX USD Forward Start Defined Roll Interest Rate Swap Futures (Rules 1911 - [914)

The Exchange is also making a conforming amendment to expand the definition of
“Contract” in Rule F2 to reflect the listing of the new contracts. The new rules and amendment,
effective August 10, 2010, are attached.

Pursuant to the new rules, the Exchange at any given time may make available for trading
one or more series of the above New IDEX Contracts. The Exchange shall make known the
availability for trading of any such contract on the International Derivatives Clearing Group
website, www.[IDCG.com, prior to the commencement of trading.

The new contracts will trade on the IDEX X T Blectronic Trading System pursuant to NFX
Rules F1 - F37, the [IDEX XT Electronic Trading Rules. Trading Hours for the new contracts will
be {rom 7:00 AM Eastern Time to 5:00 PM Eastern Time.

Questions concerning the New IDEX Contracts should be directed to Danie] Carrigan,
Senior Managing Director, al (215) 496-5017. :




New language is underlined; deletions are crossed out

Rules of NASDAQ OMX Futures Exchange, Inc.

IDEX USD Defined Roil Interest Rate Swap Futures (Rules 1901 - 1904)

Rule 1961. Clearing Corporation Rules

The Rules in this Section shall be applicable to the trading on the Exchange of IDEX UJSD
Defined Roll Inferest Rate Swap Futures _cleared by the International Derivatives
Clearinghouse, LLC ("Cleqringhouse"), the terms and conditions of such contracts and
settlement thereof, and other matters relating fo such contracts. The IDEX USD Defined
Roll Imterest Rate Swap Futurey shall trade on the IDEX XT Trading Svstem including EFS
transactions executed by means of the IDEX SveapDrop Portal pursuant to the rules

applicable to that system.

Rule 1902, Cortract Specifications

Description: The IDEX USD Defined Roll Interest Rate Swap Fulures are futures on United Steles
dollar-denominated interest rate swaps with a notional value of $100,000 and requiring the
exchange of periodic payments of semi-annual fixed rate payments based on the fuiires price in
exchange for quarterly floating rate pavmeints hased on the 3-nonth US Dollar London Interbank
Offered Rate (the “USD LIBOR"”). The periodic Interest Payment Dates will only foll on the third
Wednesday of Mareh, June. September or December.,

Ticker Symbols: Base Example = QISYYYYMMDD. YYYYMMDD refers to the unadinsted Malurine
Date of the series.

Contract Listings: The Exchange at any given time may list for irading IDEX USD Defined Roll
Interest Rate Swap Futures having annnal maturities from one fo thirty years (with one year
comprising 305 days,_or 366 davs for leap years), with one contract of IDEX UUSD Defined Roll
Interesi Rate Swap Futures maturing on the third Wednesday of March, June, September, and
December, The Effective Date and Maturity Date of each individual IDEX USD Defined Roll
Interest Rate Swaps Futures shall be established by the Exchange on the date each such contiact is
listed by the Exchange. The Exchange shall make known the listing of any conract on its website or
the Clearinghouse websiie (www. ideg.com) prior to the conunencement of trading.

Trading Hours: 7:00 AM o 5:00 PM Eqstern Time (“ET" ) Monday — Friday.,

Trading Platform: IDEXXT Trade Match Engine.

Effective Date: Will be the third Wednesday of March, June, Septeniber or December, adjusted by
the Modified Followine Business Day Convention for London and New York as specified on the
listing of any individual IDEX USD Defined Roll Interest Rate Swap Futires by the Exchange,




Maturily Date: Will be the third Wednesday of the month of the Effective Date g whale number of
years after the Effective Date. adiusted by the Modified Following Business Day Convention for
London and New York.

Reset Date: Will he 2 London Business Davs preceding the start of the floating rate interest acerucd

period.

Periodic Paviments: Periodic payimenty on the IDEX USD Defined Roll Interest Rate Svwap Funures
will be made on a semi-annual basis for the fixed rate pavmients, and on o quarterly basis [or the
Hoating rate pavinents. Fach Interest Payment Date in the IDEX USD Defined Roll Inierest Rute
Swap Futures will be defined by the Effective Date, the Maturify Date. and the payment frequency of
the fixed or floating side as appropriate, adiusted by the Modified Following Business Day
convention for New York and London.

The Start Date of the fivst fixed rate interest accrual period will be the Effective Date for the series,
subsequent interest acerual period Start Dates will be the third Wednesday of the manth which is six
manths cfler the previous interest acerual period Start Dale.

The End Date of the first fixed rate interest accrual period will be the third Wedunesday of the month
which is six months after the Effective Dute, subseqguent interest accrual period End Detes will be
the third Wednesday of the month which is six months afler the previous interest accrual period End
Date up until the Maturity Date of the series,

All detes will be adiusted by the Modified Following Business Day convention for New York and

London,

The Interest Pavment Date of ciry inlerest ucerual period is the End Date of the sqine interest

acerual period.

The Start Date of the first floating rale interest acernal period will be the Effective Daltg for the
series, subsequent interest acernal period Start Dates will be the third Wednesday of the month
which is three months afier the previous interest accrual period Start Date,

The End Date of the flrst floating rate interest acernal period will be the third Wednesday of the
monti which is thiee months afier the Effective Date, subsequent interest acerual period End Dates
will be the third Wednesduy of the montfy ywhich is three months after the previous inferest accrnal

All dates will be adiusted by the Modified Following Business Day convention for New York and

London.

Floating Rate Payment: The floating rate payvinent for a given interest aecrual period shall be an

amount equad to the Notional Valye multiplied by the USD LIBOR setting mudtiplied by the
dActnal{360 fnierest accrial Year Fraction,

Fived Rute Pavinen!: The fixed rate payment for a given interest accrued period shall be equal {o the
notional value multiplied by the fixed rate muliiplicd by ithe 30/360 Inferest acerual Year Fraction.

Minimum Price Increments: The price of the IDEX USD Defined Roll Interest Rare Swap Futures
contruct s the traded vield of the fixed rate portion of the swap, Minimum price intervals are




expressed in terms of the interest rate on the fixed rate portion of the IDEX USD Defined Roll
Iterest Rate Swap Futires contracts, The mininan price inferval is 001 for contracts traded oi the
IDEX XT trading system and 00001 for contracts established by means of EFS through the

SwapDrop Portal.

Duily Settlement Price: The Daily Settfement Price of an open contract is its Net Present Value.
The Net Present Value of each open position is valued by the Clearinghouse ai the end of each
trading dey by valuing each leg of the casih flows of the contract (fixed and floating) according 1o
discount factors generated by the IDEX Curve. Notwithstanding the preceding sentence. the

appropriate reflection of the market.

Last Trading Dav: The Last Trading Day for any individual IDEX USD Defined Roll Interest Rate
Swap Futures coniraet is the business day preceding that contract’s Marurity Date. For moaposes of
this rule, a business day is any day on which the Exchange is open for the trading of IDEX USD

Swap Futures contracts.

Position Aceormiability: 4 person owning or congrolling more than 3,000 contfracts net long or net
short in all contract series combined shall provide, in a timely fashion, upon request by the
Exchunge, informaltion regarding the nature of the position, trading strategy. and hedeing

informarion. if applicable.

Large Trader Reporting: Pursuant to Conmission Regulation Section 15.03 and Part 17 of the
Commission s Regulations, the position level that is required fo be reported to the Exchange and
Commission is any open position in g particular IDEX USD Defined Roll Inierest Rate Swap Fulures
contract series at the close of trading on any trading dav equal 1o or in excess of Avenn-five on

gither side of the market.

Clearinghonse.! Interaational Derivatives Clearinghouse, LLC,

Coniract Modifications: Specifications are fixed as of the first day of truding of a confract. I am:
U.S. govermment agency o body with autherity issues an order, ruling, directive or fenv thai
conflicts with the requirements of these rules, such order, ruling, directive or law shall be construed
1o take precedence and become part of these rules, and all open and ney contracts shall be sithject

to such government orders.

No-Break Range: Pursuent (o Rule F26, The "No Break Range” for any contract shatl be cny price
within g range hownded by the "fair market value” of such contract al the time the transaction
ocenrred plus or minus the markel movement covered by one-third of the initiad margin required for
such contract, For these purposes fair markel value shall be determined by the Exchange hased on
rrading activity in the contract of the time of the dispute or by surveying ai least three market

participants not Involved in the transaction in question,

Final Settlement Date: The Final Settlement Date shall be the Final Payment Date of cachi
individual IDEX USD Defined Roll Interest Rate Swap Future, Clearing Members holding open
positions (n an [DEX USD Defined Roll fnterest Rate Swap Future gi the termination of trading in
that contract shall make paviment to or receive payiment firom the Clearinghouse in accordance with
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normal variation and performance hond proceduwres based on the net of the fixed and floating rate

interest pavment of the last interest acerual period.

Glossary.,

307360 Interest acerual Year Fraction means the nmumber of davs in the interest accrucl period in
respect of which pavment is being made (assuming 30 day months) divided by 360, caleulated on g

Sormula basis as follows:

{360 x (¥Y2-Y1)] + [30x (M2-M1)] + (D2-D1)}/360

Hhere:

Y1 is the vear, expressed as o number, in which the start date of the interest aceruad period falls.

Y2 is the year, cxpressed as a number, inwhich the end dute of the interest acerual period fulls,

MU is the calender month, expressed as a mimber, in which the start date of the interest acerual
period falls.
M2 is the calendar monith, expressed as a number, in which the end date of the interest aceryal

period falls.

D1 is the first calendar dav exmressed as a number, of the interest aeerual period, unless sich a
pumberwwould be 31, in which case DI will be 30.

D2 is the lust calendar dav. expressed as a number, of the interest acerual period, unless such a
number ywould he 31 and D1 is greater than 29, in which case D2 will be 30,

Actual/360 Interest accrual Year Fraction means the actugl number of davs in the interesi accrial
period in respect of which payvment is being made divided by 3610,

Business Day means a day inwhich the banking system is open to setile payments in the locations

listed,

Effective Dute means the date on which interest begins to accrue in the first interest accrual period.

End Daic means the date on which an interesi acarual period ends.

Interest Paviment Date means a day onwhich interest is paid.

Maturity Date means the day the final net coupon is paid. The accumulared unrealized Profit and
Loss (P/L) that is attributable (o the aceruing coupon moves from wirealized Open Trade Equity
(OTE) i¢ realized Profit and Loss (Cash).

Moddified Following Business Day Convention means the date will be adjusied to be the first
Jollowing dav that is g Business Day in the locations listed unless that day falls in the next colendar
month, inwhich case that deaie will be the first preceding dav that is a Business Day in the Jocations

listed.



Reser Date micans the day on which the value of 3 Month Libor is observed so that it can be anpliced

to the next flogting interest acerval period.

Start Date means the date on which an interest accrual period begins,

Week Day means any calendar day which is not a Saturday or Sundey.

Rule 1903, Murgin Requirements

Pursuant to Rule F'1 1, Customer Margin, the Exchange will publish the minimum initial and
maintenance margin rates and other reguirements for IDEX USD Defined Roll Interest Rate
Swap Futures through Notices to Members or other appropriate means.

Rule 1904, Transfer of Contracis to New Exchange

IDEX USD Defined Roll Interest Rate Swap Futures may be delisted by the Exchange and
upon such delisting, be listed by anotiier designated contract market, derivatives transaction
execution facilitv, or exempt bocrd of irade (each a "New Exchange”). IDEX USD Defined
Roll Interest Rate Swap Futures shall become subject to the rules of the New Exchange upon
the transter of the listing for trading of such contracts fiom the Exchange to the New

IDEX USD Forward Start Defined Roll Interest Rate Swap Frtures (Rules 1971 - 1914)

Rule 1911, Clearing Corporation Rules

The Rules in this Section shall be applicable to the trading on the Exchange of IDEX TISD
Forward Start Defined Roll ierest Rate Swap Futures clecrred by the International
Dertvatives Clearinghouse, LLC ("Cleqringhouse"), the terms and conditions of such
contracts cnd seltlement thereof, and.other matters relaling to such contracts. The IDEX
USD Forvyard Start Defined Roll Interest Rate Swap Futures shall irade on the [DEXN XT
Trading Svstem including EFS transactions executed by means of the IDEX SwapDrop
Portal pursuant to the rules applicable to that svsteni.

Rule 1912, Contract Specifications

Description; The IDEX USD Forward Start Defined Roll nferest Rate Swap Futures are futures ou
United Staies dollar-denominaied interest rate swaps with a notional valua of $100,000, and a
deferred Effective Date, requiring the exchange of periodic pavinents of semi-annual fixed rale
payments based on the fulures price in exchange for guarterly floating rate payments based on the 3-

month US Dollar London Interbank Offered Rare (the “USD LIBOR"). The periodic Interest
Paviment Dates will only fall on the thivd Wednesday of March, Jume, September or Deceniber,

Ticker Symbols: Base Example = QFESYYYYMMDDyNN, YYYYMMDD refers to the unadiusted
Muturity Date of the series, yNN refers fo contract duration in vears.

Contract Listings: The Exchange at any given time may list for trading IDEX USD Forward Siavt
Defined Roll Interest Rate Swap Fulures having terms from one o twentv nine years dnd o Maturity

Date nat longer than thirty yvears (with one vear comprising 365 davs. o1 366 davs for leap years),




witl one contract of IDEX USD Forward Start Defined Roll Interest Rate Swap Futures maiuring on
the third Wednesday of March, June, September, and December. The Effective Daie and Maturily
Date of each individual IDEX USD Forward Start Defined Roll Interest Rate Swap Futures shall be
established by the Exchange on the date each such contract is listed by the Exchange, The Exchangze
shall make known the listing of any contract on its website or the Clearinghouse website
(ww.idcg.com) prior fo flw copmiencement of trading.

Trading Hours: 7:00 AM 10 5:00 P Fastern Time (“ET") Monday — Friday.

Trading Platform: IDEX XT Trade Match Engine.

Effective Date: Will be the third Wednesday of March, June, September or December, adjusted hy
the Modified Following Business Day Convention for London and New York as specified on the
listing of any individual IDEX USD Forvard Start Defined Roll Interest Raie Swap Futures by the

Exchange.
Maturity Date: Will be the third Wednesday of the month of the Effective Date a yehole number of
vears after the Effective Date, adjusted by the Modified Following Business Day Convention for

Lonclon and New York.

Reset Date: JVill be 2 London Business Davs preceding the siart of the floating rale interest accrual

period,

Periadic Paviments: Periodic payvments on the IDEX USD Forvward Start Defined Roll Interest Rule
Swap Futuves will be made on g semi-annual basis for the fixed rate pavments, and on a quarterly
basis for the floating rate pavments. Each Inferest Payment Date in the IDEX USD Forward Start
Defined Roll Inierest Rate Sywwap Futures will be defined by the Effective Date, the Malurity Dale,
and the payment frequency of the fixed or floating sidle as appropriate, adjusied by the Modifled
Following Business Day convention for New York ened London.

The Start Date of the first fixed rate interest accrual period will be the Efiective Date for the series.
subsequent nierest acerual period Start Dates will be the third Wednesday of the moath which is six
nonths after the previous inferest acernal period Start Date.

The End Daie of the first fived rute interest acerual period will be the third Wednesday of the month
which is six_months after the Effective Date, subsequent interest acerual period End Dates will be
the third Wednesday of the month which is six months after the previous interest accrual period End
Date up until the Maturitv Date of the series.

All dates will be adiusted by the Mudified Following Business Day convention for New York and

London.

The Interest Payment Date of any interest acervual period is the End Date of the same interest

acerual period,

The Start Date of the first floating rate interest accrual period will be the Effective Date for the
series, subsequent interest aeerual period Start Dates will be the third TWednesday of the manth
which is three months after the previous interest acerual period Start Date.




The End Date of the first floating rate interest accrual period will be the third Wednesday of the
month yehich is three months after the Effective Date, subsequent interest acerugl period End Dates
will be the third Wednesday of the month which is thiree months after the previous interest aecrual -
period End Date up until the Maturity Date of the series.

Al dates will be adjusted by the Modified Folloywing Business Day convention for New York and

London,

. Floating Rate Pavment: The floating rate pavmen! for a given interest accrual period shall be an
amount equal 1o the Notional Value multiplied by the USD LIBOR setting multiplied by the
Actual/360 Mnteresi acerugl Year Fraction.

Fixed Rate Pavment: The fixed rale payment for a given interest accrual period shall be egual to the
notional value multiplied by the fixed rate multiplied by the 30/360) Interest acerual Year Fraction.

Minimum Price {ncrements: The price of the IDEX USD Forward Start Defined Roll Interest Rete
Swap Futures contract is the traded vield of the fixed raie portion of the swap, Mininum price
intervals are expressed in terms of the interest rate on the fixed vate portion of the [IDEX USD
Forward Start Defined Roll Interest Rate Swap Futures contracts, The minimum price interval is
001 for contracts traded on the IDEXXT trading system and 00001 for contracts esiahlished by
means of EFS through the SwapDrop Portal,

Daily Setilement Price: The Dailv Settlement Price of an open contract is its Net Present Valie,
The Net Present Value of each open position is valued by the Clearinghonse al the end of each
trading day by valuing each leg of the cash lows of the coniract (fixed and floatine) according fo
disconnt fuctors generated by the IDEX Curve. Notwithstanding the preceding sentence, the
Clearinghouse may, in ils sole discretion, establish a Daily Settlement Price that is a fair and

appropriate reflection of the maiket.

Last Tradding Day: The Last Tradling Day for any individual IDEX USD Forward Start Defined Roll
Inierest Rate Swap Futures contract is the business duv preceding that confract’s Matyrity Date,

For purposes of this ride,_a business dav is cany day onwhich the Exchange is open jor the trading of’
IDEX USD Forward Stairt Sywap Futures contracts.

Fosition Accountability: A person owning or controlling more than 3,000 contracis net {ong or net
short in all contract series combined shall provide. in a timely fushion. upon requesi by the
Exchange, information regarding the nature of the position, trading siraiegy, and hedging

information. if applicable,

Large Trader Reporting: Pursuont 1o Commission Regulation Section 15.03 and Part 17 of the
Conymission’s Requlaiions. the pesition level that is required to be reported to the Exchange and
Conunission is am open position in a pavticnlar JDEX USD Forvward Start Defined Roll Interest
Rate Swap Futwres coniract series ai the close of trading on any trading day equal (o or in excess of

tweniy-five on either side of the market.

Clearinghouse: International Derivatives Clearinehouse, LLC.

Contract Modifications; Specifications are fixed us of the first dav of trading of a contrace. 1 amy




conflicts with the requirements of these rules. such order, ruling, directive or lew shall be construed
to take precedence and become part of these rules, and all open and ney contracts shell be subject

{0 such governmont orders.

No-Break Runge: Pursuant to Rude F26, The "No Break Remge” for anv contract shall be any price
within a range bounded by the "fair market value” of such contract at the time the ransaction
occrrred plis or minus the market movement covered by one-third of the initial margin required for
such contract, For these purposes fair markel value shall be determined by the Exchange based on
trading activity in the contract at the time of the dispute or by surveving af least three market
participants not involved in the transaction in question,

Finad Settlement Date: The Final Settlement Date shall be the Final Pavnient Dale of each
individual IDEX USD Forvward Start Defined Roll Interest Rate Swap Future. Clearing Members
holding open positions in a IDEX USD Forward Start Defined Roll Interest Rate Swap Fulure_at the
termination of trading in that contract shall make pavment to or receive pavment from the
Cleavinghouse in accordunce with normal variation and performeance bond procedures based on the
net of the fixed and floating rate interest pavinent of the last interest accrual period.

Glossary:

30/360 Interest aoerual Year Fraction means the munber of days in the interest accrual period in
respect ofwhich payment is being made (assuming 30 day months) divided by 360, calewlated o a

Sformula basis as folloys;

(360 x (Y2-Y1)] + [30x (M2-M1)] + (D2-DI1)}/360

Y1 is the vear, expressed as g number, invhich the start date of the interest acerual period jalls,

Y2 iy the year, expressed as o muniber, in which the end date of ihe interest acerual period fadls,

M1 is the calendar month, expressed as a number. in which the start dare of the interest accrual

period fafls,

M2 is the calendar month, expressed as a number, in which the end date of the interest acerual

perivd folls.

D1 is the first calendar day expressed as a number, of the interest accrual period. unless such a
number would be 31, in which case D1 will be 30.

D2 is the last calendar day, expressed as a number, of the interest accrual period. unless such a
momber would be 31 and D1 is greater than 29, in which case D2 will be 30.

Actual/360 Interest accrual Year Fraction means the actual number of davs in the interest accrual
period in respect of whicl payment is being made divided by 360.

Business Day means a day in which the banking systent is open to settle pavinents in the locations

listed,

Effective Date means the date onavhich interest hegins to accrue in the first interest acerual period.
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End Date meany the date on which an interest acerual period ends.

nrerest Pavinent Dute means a deay on whicl interest is paid.

’

Maturity Date means the day the final net coupon is paid. The accumulated wnrealized Profit and
Loss (PAL) thet is attributable to the aceriing conpon moves from unrealized Open Trade Equiny
(OTE) to recdized Profit and Loss (Cash).

Modified Following Business Day Convention means the dale will be adiusted 1o be the first
[following day that is a Business Day in the locations listed unless that day falls in the next calendar
month,_inwhich case that daie will be the first preceding day thai is a Business Day in the locations

Resel Date means the day on which the value of 3 Month Libor is observed so that it can be applicd
to the next floating interest acerial period.

Start Date means the date onwhich an interest accrual period hegins.

Week Day nieans any calendar davvhich is not a Saturdeay or Sunday.

Rude 1913, Murgin Reguiretients

Pursuant to Rule F11, Customer Margin, the Exchange will publish the mininium initial and
maintenance margin rates and other requirements for IDEX USD Forward Start Dellned
Roll Interest Rate Swap Futures through Notices to Members or other appropriate means.

Rule 1914, Transfer of Contracts to New Exchange

IDEXN USD Forward Start Defined Roll Interest Rate Swap Futures mey be delisted by the
Exchange and upon such delisting, be listed by another desisnated eontract markel.
derivatives transaction execution facility, or exempt board of trade (each a "New
Exchange”). IDEXN USD Forward Start Definied Roll Interest Rate Swap Futures shall
become subject to the rides of the New Exchemge upon the transfer of the listing for trading

of such contracts from the Exchange to the New Exchange,

Rule F2. Definitions and Rules of Construction
(a) When used in these Rules, these terms have the following meanings:

Contract, The term "Contract” ineans any contract, agreement or transaction conforming 1o
the contract specifications for futures contracts set forth in Rules 1501 through 18041914 that
are listed by the Exchange for trading through IDEX XT or executed through an EFS
transaction using the IDEX SwapDrop Platform, in each case subject to the Rules.
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