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QFFICE OF THE SECRETARIAT

E LX Futures

NEW PRODUCT AND 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 establishing EFRP
submission procedures as per ELX Rule I'V-15(h) 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 1st day of September 2009.

ELX FUTURES, L.P.

Name: Daniel McElduff
Title: Senior Vice President and
Compliance Director
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July 9, 2009
ELXNTP-GEN-09005

PROCEDURES FOR SUBMITTING EXCHANGE OF FUTURES
FOR RELATED POSITIONS (EFRP) AND BLOCK TRADES

Please be advised that Exchange of Futures for Related Positions (which
include EFPs) and Block Trades should be submitted directly to The Options
Clearing Corp (OCC) by the relevant Clearing Privilege Holder (OCC
clearing member authorized by OCC to clear ELX Futures transactions) as
per the procedures defined by OCC. Procedures for entry of Block Trades
have been issued by OCC (see OCC Infomemos 25996 and 26113 provided
here as Attachment A and Attachment B, respectively).

All such trades must comply with ELX Rules IV -15 Exchange of Futures
for Related Positions and IV-16 Block Trades.

SUBMISSION DEADLINES

EFRP and Block Trades that are properly submitted by 6:30 p.m. ET, will be
processed for the current trade date. Properly submitted means that both
buyer and seller have successfully and accurately entered the trade into the
Encore system. EFRP and Block Trgtl’é\groperly submitted after this time
will be processed for the following trade date. For example, trades that are
properly submitted by 5:30 p.m. ET on Monday July 13, 2009 will be
processed as business for trade date July 13, 2009. Trades properly
submitted at 6:50 p.m. ET will be processed as business for the following
trade date which is July 14, 2009. ‘

Please contact ELX Support at 877-359-6610/212-294-7771 or via e-mail at
support@elxfutures.com with any questions.
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ATTACHMENT A

THE OPTIONS
CLEARING CORPORATION

TO: ALL FUTURES CLEARING MEMBERS AND SERVICE BUREAUS
FROM: DAN BUSBY - VICE PRESIDENT, MEMBER SERVICES
DATE: JUNE 15, 2009

SUBJECT: BLLOCK TRADES AND EFPs ON ELX

Once a Block Trade or Exchange for Physical (EFP) transaction has been executed it must be
submitted to the clearing house for clearing. Block Trades and EFPs for Electronic Liquidity
Exchange (“ELX”) products must be communicated directly to OCC by Clearing Members, and
OCC will facilitate the input of the transaction into clearing. Once the Block Trade or EFP
transactions have been entered in ENCORE, they will be presented and handled in the same
manner as transactions for all other OCC cleared markets. This information memo describes
the submission process to be followed by Clearing Members for Block Trades and EFPs on ELX
products.

Submission of EFP & Block Trades for ELX using MyOCC

After executing an ELX Block Trade or EFP, a representative from both the buy-side and the
sell-side Clearing Member must log on to www.myocc.com and submit the transaction for
clearing. A new webpage has been created for this purpose. It can be found in the Operations
tab under Forms.

(MyOCC > Operations > Clearing Members > Forms > ELX EFP & Block Trade Submission)

EFP & Block Trade Submission Form

The submission form for EFPs & Block Trades is shown below. An authorized user from both the
buy-side and sell-side must enter in the trade details on this form.

Once each user completes the form they should click Submit, which will display a confirmation
screen. Once confirmed, the submission will generate an email confirmation back to the user
as well as notifying OCC and ELX. If the buyer and seller submissions match, then OCC wilt
enter the transaction into ENCORE. Submissions made between 6 PM and 6:30 AM CT will not
be matched or entered until after 7 AM.

It is important that the user fills in the Execution Time (when the buyer and seller agreed to
the transaction details) in the provided field. OCC will capture the submission time when the
Submit button is clicked. ELX will use these two values in order to monitor compliance with
ELX rules. For more details please refer to ELX Futures Rulebook 1V-16.

EFP & Block Trade Reporting and DDS
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Once the trade is entered in to ENCORE it may be viewed on the Trade Inquiry screen and on-
demand report. The trade will appear identical to a Block Trade or EFP that was executed on
any other OCC cleared market.

In addition to showing the transaction on Encore screens and reports, OCC will generate DDS
Trade messages for the Block Trade or EFP trades. The TrdTyp tag in the TrdCaptRpt message
for Trades will distinguish Block Trades and EFPs; TrdTyp="1" indicates a Block Trade.
TrdTyp="2" indicates an EFP. Please see the OCC DDS Reference Guide for details
http://www.theocc.com/products/dds ref_materials.jsp

Once the trade is entered in ENCORE Clearing Members may update or allocate the trade in the
same manner as any other trade.

If you have any questions, please contact your Clearing Member representative or the Member
Services Help Desk at the following numbers: 800-621-6072 or 800-544-6091. Within Canada
please call 800-424-7230. Clearing Members may also e-mail us at
memberservices@theocc.com.
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" Quick Toagls «

EFP % Block Trade *m-“ﬁl
Submlssmn

r Contact Information

Clearing Member Name*: | 1
ContactName": | } ]
Contact Phone Number*: ::] {00C00-3000K}
Contact Cell Number: l:::] (100100 3000¢}

Contact Email Address™: [

. ]
Confirm Email Address™ i ‘}

, Transacﬁon Ty.pek_._. N e
: Transaction Type™:  Block Trade O Exchange for Physical
s Criginating Account Infarmation
Clearing ember #* o

- Account Type™:

Open/Clese™ @ gpen O Close
BuyiSeli*: O Buy O selt

- Contra Account Infarmation ™ — T T T T T e e e

Contra Clearing Member #*.
Contra Contact Name™: |
Contra Contact Phone Number. ::: (1003000 X70K)
s Contract Information T

Symbof:

Coniract Date™: Konth: ; g Year:

- Transaction Dekailg—r - - wme cee
Pace™ [ {integer) ; 1 Gimptied deciman
ExecutionTime*: :: (hhimm:ss AMIPY)
Trade Date™: [j”:] (mmiddhyyy)

= indicates required fiald

(. submit Form ] [Reset ]
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ATTACHMENT B

THE OPTIONS
CLEARING CORPORATION

126113
TO: ALL FUTURES CLEARING MEMBERS AND SERVICE BUREAUS
FROM:  DANBUSBY - VICE PRESIDENT, MEMBER SERVICES
DATE: JULY'9, 2009
SUBJECT: OVERMIGHT PROCESSING OF BLOCK TRADES AND EFPs ON ELX

Processing of Block Trades and EFPs on ELX pro

OCC Info Memo 423996 described the processing of Block Trades and EFPs. Memo #23996 said that,
“Submissions made between 5 PM and 6:30 AM CTwill notbe maiched or entered until after 7 AM.”
"This memo corects this ststement. DCE will provide uvemxght support for Block Trades and EFPs

OCCwill attempthumatcﬁmdplwsspmpedysuhmmgdmockm deFquwestsSnmhy
evening af 5:00 PM central tirme onifl Friday evening af 5:00 PX{ central. Between the hours of 6:00 PM
and 6:30 AM each night there nay be a greater delay mpmcessmgduetﬁredmedsfaﬁ’ing

Activi Dntesfﬂl‘BIo;:ﬁTlm»mdm o ELX pr

I order for OCC 1o process 2 Block Trade of EFP, both the: buryerand the seller must have properly
submitted a Block Trade or FFP request, and the two.mequests must mstch.

‘The matched pair of submissions must be recetved by 5:3¢'PM central time in order to be incloded in.
the current day’s activify and final position.

Matches that occar after 330 PM centraf time will be entered for the following activily date.

If you have any questions, please contact your Clearing | Member representative or the Member Services
Help Desk at the fallowing nimbers: 800-621-6072 or 800-544-6081. Within Canada, please mll 200-
424-7230. Clearing Members may also e-mail us at memberservices@theoce.com.
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ELX FUTURES
DAILY PRICE, VOLUME AND OPEN INTEREST

ELX

TRADE CONTRACT CONTRACT BLOCK EFRP ELECTRONIC TOTAL OPEN TOTAL ELX TOTAL

DATE CODE MONTH OPEN LAST SETTLE VOLUME VOLUME VOLUME VOLUME INTEREST VOLUME OPEN INTEREST
8/31/2009 ZTE Sep-09 108-035 108-262 108-270 0 0 47 47 1579
8/31/2008 ZTE Dec-09 108-037 108-057 108-055 0 Q 4411 4411 344
8/31/2009 ZFE Sep-09 115-020 116-132 116-165 0 (4] 26 26 698
8/31/2009 ZFE Dec-09 115-047 115-082 115-080 0 ] 14639 14639 608
8/31/2009 ZNE Sep-09 118-100 118-130 118-175 0 0 343 . 343 652
8/31/2009 ZNE Dec-09 117-010 117-070 117-070 0 0 7464 7464 748
8/31/2009 ZBE 120-055 120-130 120-300 0 0 714

Q 0 228 28835 5571

8/31/2009 ZBE

119-150 119-220 119-240
2B/2005 (7 = T

P

8/28/20
.+8/28/2008}"

A

8/27/2009 ZTE Sep-09 108-212 108-220 108-212 0
8/27/2009 ZFE Sep-09 116-040 116-027 116-015 0
8/27/2009 ZFE Dec-09 114-205 114-225 114-237 0
B8/27/2009 ZNE Sep-09 118-035 117-290 117-275 0
8/27/2009 ZNE Dec-09 116-135 116-140 116-165 0
8/27/2009 ZBE Sep-09 120-260 120-105 120-095 0
119-025 0 31600 5212
B/26/200f ZBE: #1204 071 R0:26 07140 120-2600 Q AR LB O 1Y
8/25/2009 ZTE 108-187 108-197 108-185 0 140
8/25/2009 ZFE 115-285 116-007 115-307 0 0
8/25/2009 ZNE Sep-09 117-250 117-300 117-280 0 0
8/25/2009 ZNE Dec-09 116-000 116-095 116-140 0 0
8/25/2009 ZBE Sep-09 120-095 120-175 120-145 0 0 34,866. 6200
‘ /2009
108-135 108-142 0 0
8/21/2009 ZFE Sep-09 116-087 115-122 115-145 0 0
8/21/2009 ZNE Sep-09 117-030 117-025 117-050 0 15
) 120-235 118-225 118-260 0 8860

821

10f3
note: Figures highlighted in yellow/underline are preliminary. All other figures are final. : : . ) 9/1/2009, 10:36 AM



ELX FUTURES
DAILY PRICE, VOLUME AND OPEN INTEREST

TRADE CONTRACT CONTRACT BLOCK EFRP ELECTRONIC "TOTAL OPEN
DATE CODE MONTH OPEN LAST SETTLE VOLUME VOLUME VOLUME VOLUME INTEREST
8/19/2009 ZTE Sep-09 108-182 108-190 108-187 0 55 4971 5026 2781
8/19/2009 ZFE Sep-09 116-012 116-027 116-017 0 50 14263 14313 4734
8/19/2009 ZNE Sep-09 117-275 117-300 117-310 0 1] 9032 9032 2079

ZBE Sep-09 119-295 119-300 119-275 0 0 4689 4689 1894
Sepsh
REV BN R

8/17/2009 ZTE Sep-09 108-160 108-160 108-170 0
8/17/2009 ZFE Sep-09 115-257 116-007 1156-312 0
8/17/2009 ZNE Sep-09 117-175 117-265 117-240 0

0

119-065

119-290

118-215

116-165

8/13/2009
,1'?]2099

12/2009] 7

65

8/11/2009

62

-78/14/2009
"8/14/2009" ¥ ;
8/13/2009 Sep-09 108-065 | 108-120 108-122 0 85
8/13/2009 ZFE Sep-09 114-227 115-102 115-110 [9] 30
8/13/2009 ZNE Sep-09 115-290 116-285 117-005 QO 0
0
}>\

108-062 108-045 0 430
8/11/2009 ZFE 114-252 114-220 4] 80
8/11/2009 ZNE 116-070 116-030 o 10
8/11/2009 ZBE 117-200 117-155 0

0/201

I 65 209! )
8/7/2009 ZTE Sep-08 108-027 107-296 107-287 o] 70
8/7/2009 ZFE Sep-09 114-160 114-030 114-015 0 Y
8/7/2009 ZNE Sep-09 115-210 114-305 114-300 0 0
8/7/2009 115-080 115-100 0 4]

3]

ELX

TOTAL
VOLUME

33060

21221

ELX TOTAL
OPEN INTEREST

11488

10660

40284

40816

45727

11948

9556

11302

4 =08 £080 408 5 ]
ZTE Sep-09 108-037 108-025 108-022 0 210
8/5/2009 ZFE Sep-09 114-232 114-162 114-152 0 20
8/5/2009 ZNE Sep-09 116-020 115-185 115-165 0 0
8/5/2009 ZBE Sep-09 117-090 116-040 116-030 0 0 48953 9722
20f3

note: Figures highlighted in yellow/underline are preliminary. All other figures are final.
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ELX FUTURES
DAILY PRICE, VOLUME AND OPEN INTEREST

ELX
TRADE CONTRACT CONTRACT BLOCK EFRP ELECTRONIC TOTAL OPEN TOTAL ELXTOTAL
MONTH LAST SETTLE VOLUME VOLUME VOLUME VOLUME INTEREST VOLUME OPEN INTEREST
R BT S 0 : ‘ SREE
iy A5l A : s o ) 2 E o1
ET2009F 7T ZBEY BT e B S BRI (B e ﬂ G 393
8/3/2009 ZTE Sep-09 108-085 108-050 108-050 0 100 9249 9349 4614
8/3/2009 ZFE Sep-09 115-085 114-245 114-230 0 0 21077 21077 4416
8/3/2009 ZNE Sep-09 117-020 116-075 116-060 0 0 12916 12916 2856
8/3/2009 ZBE Sep-09 118-245 117-260 117-190 0 0 4726 4726 961 48068 12,847

note: Figures highlighted in yellow/underline are preliminary. All other figures are final.
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