
e 
141 West Jackson, Suite 1065 
Chicago, Illinois 60604 

Mr. David Stawick 
Secretary 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st Street, N.B. 
Washington, D.C. 20581 

Re: Listing of Security Futures Products 

Dear Mr. Stawick: 

c.r:.T.c. 
OFFICE OF THE SECHETt\.RIAT 

2010 OCT lll Af~ 10 05 October 13, 2010 

Pursuant to section 5c(c)(1) of the Commodity Exchange Act, as amended (the "Act"), and section 41.23 
of the regulations promulgated by the Commission under the Act, submitted herewith are contract specifications 
for a new product or products, as appropriate, (the "New Product") that will be listed for trading on OneChicago, 
LLC ("OneChicago") effective, 10/29/2010. The New Product will be subject to the Rules set forth in Chapter IX of 
the OneChicago rulebook, as supplemented by the specifications supplement attached hereto as Appendix A. 

On behalf of OneChicag_o,_l he~e~y certify that: (a) the_ security underlying the New Product satisfies the 
requirements of section 41.21 of the regulations promulgated by the Commission under the Act; (b) arrangements 
are in place with a clearing agency registered pursuant to section 17 A of the Securities Exchange Act of 1934 (the 
"Exchange Act") for the payment and delivery of the security underlying the New Product; (c) only futures 
commission merchants, introducing brokers, commodity trading advisors, commodity pool operators or associated 
persons subject to suitability rules comparable to those of a national securities association registered pursuant to 
section 15A(a) of the Exchange Act and the rules and regulations thereunder, except to the extent otherwise 
permitted under the Exchange Act and the rules and regulations thereunder, may solicit, accept any order for, or 
otherwise deal in any transaction in or in connection with the New Product; (d) dual trading in the New Product is 
restricted in accordance with section 41.27 of the regulations promulgated by the Commission under the Act; (e) 
trading in the New Product is not readily susceptible to manipulation of the price of any New Product, nor to 
causing or being used in the manipulation of the price of any underlying security, option on such security, or option 
on a group or index including such security, consistent with the conditions for trading of section 41.25 of the 
regulations promulgated by the Commission under the Act; (f) procedures are in place for coordinated surveillance 
among OneChicago, any market on which the security underlying a New Product is traded and other markets on 
which any related security is traded to detect manipulation and insider trading; (g) an audit trail is in place to 
facilitate coordinated surveillance among OneChicago, any market on which the security underlying the New 
Product is traded, and any market on which any related security is traded; (h) procedures are in place to 
coordinate regulatory trading halts between OneChicago and markets on which the security underlying the New 
Product is traded and other markets on which any related security is traded; and (i) the margin requirements for 
the New Product will comply with the provisions specified in sections 41.43 through 41.48 of the regulations 
promulgated by the Commission under the Act. 

On behalf of OneChicago, I hereby further certify that the New Product complies with the additional 
conditions for trading set forth in section 41.25 of the regulations promulgated by the Commission under the Act, 
and complies with the Act and the regulations thereunder. 

Is! Donald L. Horwitz 
Managing Director I General Counsel 
OneChicago, LLC 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2215 
Single Stock Future: Caterpillar 

l)ncl~rlyi}l_g Security: I 

Appendix A 

. Futures Symbol: _ • 
-~Typ;clU~d;~l~in_g_ Security_: _____ -L_ 

_ (;aterpillar ("CAT") _ 
CAT1D I 

I 
Common Stock ---------------------------1 

1 Trading Hol!!:~_: _________ - 8:30 a.m. to 3:00p.m. Central Time ______________ J 
Delivery Months: ________________ _ Any calendar month up to two years. 
Termination Dates: Third Friday of contract month and up to four 

, additional weekly Friday terminations during a 1 

____________ \ __ contract t1J_Qntb__un less noj_§_ traqj_Q__g_j§YL the_12_2_tj_or Th_ ursd~~----1 
Trading Unit: 
Minimum Price Fluctuation: 

-------------· 
Legal Width Market: 

Position Limit or 
Position Accountability: 

Reportable Position: 

L __ 1Q_Q___share~of th~_l,J_nderlying_ Sec~rityc____________ i 
___ ,_ _ __:_$_0_.01 per share, equal to $1.00 per contract. J 

----------------------------------- i 

Common Stock Price 

share price < $1 0 
$10 :::_share price :::_-$50 
$50 < share price 

During last five trading days, 
13,500 net long or short. 

200 Contracts 

Legal Width 

$.25 
-$.50 
$1.00 

2 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2216 

Appendix A 

Single Stock Future: H.J. Heinz Company 

. ·, 

Underlying Security: 
i 

J='.ld!l.JI~~~L§Ym~QL,,~- ~ . ·-----,~-~~~"" ~~-~- ~---· .. -
~.J. Heinz _Company ("ljNZ") 
HNZ1D 

_lype of Underlying_S_e_cu_r~ity'--:~~~-
Trading Hours: 
Delivery Months: 
Termination Dates: 

Tradin_g -~U_mc__c·t:~--
, Minimum Price Fluctuation: 

Legal Width Market: 

Position Limit or 
Position Accountability: 

Reportable Position: 

~~-

Common Stock 

i __ 8:3Q a.m._to 3:00 [:>.m. Central Time ----~~~----~~~ 
__ ;~ _6DY_ calendar mo~J.tb~-~-Q_Year~--~~------~-----1 

' Third Friday of contract month and up to four I 
additional weekly Friday terminations during a 
contract month_l!flle~s not a trading da~ then _prior Thursday. 
100 shar~§_Qf_!b_E~J,Jnderlying Security. 
$0.01 per share, equal to $1.00 per contract. 

i 
~~--~~-j 

! 
-i 

Common Stock Price 

share price < $1 0 
- $10.:s_share price ~$50 

$50 < share price 

During last five trading days, 
13,500 net long or short. 

200 Contracts 

Legal Width 

$.25 
$.50 
$1.00 

-~----

3 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2217 
Single Stock Future: Johnson & Johnson 

Underlyin£ _Security:, . Johnson &_ Jof:lnsor:t C'~t'Jt) _ 
,J:ld!L!I~~ Symf2.QL,,_ .... _ _ _____ .. .JNJ1 D 
_IYI>_e of Underlyir:J_g__Segurity: ______ !._ __ Common Stock 
_lr:§ding Hours: _______ -'-----~:_~Q__a.m. te>_3:00 p.m. Central Time 
DeliverY Months: _________________ L_ _____ ~JJY calendar month Uf2 to two years. 
Termination Dates: Third Friday of contract month and up to four 

Appendix A 

I. 
i 

----------~-! 

additional weekly Friday terminations during a i 
i contract month unless not a trading day, then prior Thursda~. ! 

Trading Unit: --------·---,----- 100 shares of the Underll'i_n_g Security. -----===-=~~=-~ 
Minimum Price Fluctuation: ------'-----~-0.01 per share, equal to $1.00 per contract. ________ --------' 
Legal Width Market: 

Position Limit or 
, Position Accountability: 

Reportable Position: 

Common Stock Price 

share price < $1 0 
$1 0 ~share ·price :s, $50 
$50 < share price 

During last five trading days, 
13,500 net long or short. 

200 Contracts 

Legal Width 

$.25 
$.50 
$1.00 

4 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2218 
Single Stock Future: SPDR Dow Jones Industrial Average ETF Trust 

Underlyi!lg Securi!y: . SPDR [)ovvJ()nes l_ndustrial Average ETF Trust("DIA") 
Ei,tLuc~§J?l'ml?gl:~ _ _ PIA 1 D 

Appendix A 

i _Ltpe of U~~ing Securit"--:~~~~~;..- ETF ______________________ -~-~ 
_Trading_l::l_e>urs: i 8:30a.m. to 3:15p.m. Central Time -----~• 

__pelive__ry__Months: - -~A.ny calemdar month up to two _ye-ars. ·-=--=~-~--------------------; 
Termination Dates: . Third Friday of contract month and up to four : 

additional weekly Friday terminations during a 
_ L_ contract month unless n_QL§_trading_Q§Y__,_then prior_ Thursday~. ~____j 

, Trading_Unit: --------------~~---;_ __ 1QQ_shares of the Underl~g__§_ecur_i!y. -~-_i 
Minimum Price Fluctuation: $0.01 per share, equal to $1.00 per contract. 
Legal Width Market: ·------------- ---~-~--~~~---~-~~, 

Position Limit or 
Position Accountability: 

Reportable Position: 

Common Stock Price 

share price < $1 0 
$1 0 _s share price ~$50 
$50 < share price 

During last five trading days, 
13,500 net long or short. 

200 Contracts 

Legal Width 

$ .25 
$.50 
$1.00 

5 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2219 

Appendix A 

Single Stock Future: iShares Russell 2000 Index Fund 

Underlying Security: 

.[Ytl.!LE3~~~§'Lm!LqJ: ... ~·---~···~·~-~- -~~--.~~·-· 
Type of UnderlyingLS:c..e::.:c:..:u::.:ri.:.Lty-'--: ___ _ 
Trading Hours: 
Delivery Months: 
Termination Dates: 

Trading Unit: 

iSh§res Russell2000 Index Fund ("IWM") 
IWMM1D 
ETF 

-----~--.. --····· -----·---·--~ 

,-~-~:30 a.m~tc:J.~J..~~ID.:S~ntral T_im_e __ _ 
Any calen_dar_lllQDlbJ!PJQ two ye._a_rs_. __ _ 
Third Friday of contract month and up to four 
additional weekly Friday terminations during a 

. contract month unless not a trading day, theQ_P.flor T~y_r~d.§.L ___ I 

! 100 shares of the Underlying Security. _ ·- -···--- .... -· 
----·~---$0.01p~r share, equal to-~ ~p~rcontract. __ .. -----------·-Minimum Price Fluctuation: 

Legal Width Market: 

Position Limit or 
Position Accountability: 

Reportable Position: 

Common Stock Price 

share price < $1 0 
$1 o ~share price-~ $50· 
$50 < share price 

During last five trading days, 

Legal Width 

$.25 
$.50 
$1.00 

Position Accountability net long or short. 

200 Contracts 

6 



Underlying_Security: 

Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2220 
Single Stock Future: PowerShares QQQ 

PowerShf:lrf3sOQQ (''gQQQ") 
QQQM1D 
ETF 

Appendix A 

.. EY1vr~~U2ymggl; ~~-~~~~" ..... --~·~·~
i ~e of Underlying Security: 

' Trading-=-H..:..:o=-=u::.:..rs=.::~~~~~~~~~-;·-· 8:30 a.:ni. to 3:151:J.:!!J:.~ntr§l Ti_Q1_e_~-------------·--! 
Delivery Months: l__Any cale_!ldc:lr monJbJ.!.!:>. to tw_e>__years. 
Termination Dates: · Third Friday of contract month and up to four 

additional weekly Friday terminations during a 
i contract month unless not a trading day, then J::>rior Thursday. 

Trading,_--=U..:.:n:..c:it:'--~~~~~--~~~-;---· 100 shares of the Underlying Securlty=-~==--~--~---
Minimum Price Fluctuation: ----~0.01 per share, equal to $1.00 per co~_tr_ac_t_. ~-~---
Legal Width Market: 

Position Limit or 
1 Position Accountability: 

Reportable Position: 

Common Stock Price 

share price < $1 0 
$10 ~sh~m3 price ~$50-
$50 < share price 

During last five trading days, 

Legal Width 

$.25 
- $ .so- -

$1.00 

Position Accountability net long or short. 

200 Contracts 

7 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2221 
Single Stock Future: SPDR S&P 500 ETF Trust 

Appendix A 

: Un~erlying Security: SPDR S&_P 500 ET,F Trust("SPY") 

: .. fJJtl!Ig~.§y-=l]~~g!;_H o_,~,- • --~--~----~--"-=---'----0~- \ $PYIVJ1_D 
i _Iype of Unc:Jerlying Security: -~~~~I~~~~E~T~F~~~-~--· ··---~--~-----·---' 
_Trading Hours: -------~---·· 1 8:30a.m. to 3:15p.m. Central Time·---·-·~-~---------~-! 
Delivery Months: ----~--~-~_j_ _ _AQY calendar_ moQ~ two year~~-~-~---~-----~~ 
Termination Dates: ' Third Friday of contract month and up to four 

Trad ing._U_n..__it_: __ _ 
Minimum Price Fluctuation: 
Legal Width Market: 

Position Limit or 
Position Accountability: 

Reportable Position: 

additional weekly Friday terminations during a , 
contract month unless not a trading day, then prior Thursday. i 
100 shares of the Underlying_5)ecyrity.--__ ---====I 
$0.01 per share, equal to $1_:_QQ_per contract. 

Common Stock Price 

share price< $10 
$fO-.:s,share price~.:s,$50 
$50 < share price 

During last five trading days, 

Legal Width 

$.25 
$.50 
$1.00 

Position Accountability net long or short. 

200 Contracts 

8 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2222 

Appendix A 

Single Stock Future: Materials Select Sector SPDR 

Underlying Security: 
.£Y1YLtz~§YDJQ.QI: _____________ ---~--~~ 
__Ilpe of Underlying,_S_:___e:___c__cu-'--'ri--'-ty-'--: __ _ 
_ Tradil}_g Hours: 
Delivery___Months: 
Termination Dates: 

Mat13rials ~~lect Sector SPDR_("X!-B") _ 

XLI3_M1 0 

·-~~~~a.m. to 3:15 p.mCentral Time --===~~---~~-=-~---~--==~-~--1 
_Any calendar month u_J:J__!2__!\ij__9_~ars_:~---~-------------------~ 
Third Friday of contract month and up to four 1 

additional weekly Friday terminations during a I 
i 

-~------~--~---------------- --------~- contract month u_nless not a trading day, the_llP_Ijor Th_ursdat._ ___ ! 
J}adiQ_g Unit:----------~-------_;__ ___ 100 shares ofthe_ldnde__rl),tin_g Securit1''-'-·--
Minimum Price Fluctuation: ,___ $0.01 per share, equa1_!()_~1.00 per contract. 
Legal Width Market: 

Position Limit or 
Position Accountapility: 

Reportable Position: 

Common Stock Price 

share price < $1 0 
$1 o .:S. share price .:S. $50 
$50 < share price 

During last five trading days, 
13,500 net long or short. 

200 Contracts 

Legal Width 

$ .25 
$.50 
$1.00 

------------~; 

-------------~1 
i 

9 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2223 
Single Stock Future: Energy Select Sector SPDR 

LJQclE3~¥inQ Security: Enerf]yS_elect Sector SPDR ("XLE") 

~f 1!tl.ILe§~§YJI1Jt2L" ____ " ---~"~~-~-- ---~~~---~-~- __ ~--; XLE M 1 D 

Appendix A 

Type of Underlying Security: ETF --~-----: 
Tradingc__H_o_u_rs_:_--c------~ L~___Q}O a.m. to 3:15p.m. Centr~lilme_~~-~-----~~---·---~. 
Delivery Months: ----~' _ _____&]_y calendar month u_p_!~>_!~Q_-~.§£S. -----------~ 
Termination Dates: Third Friday of contract month and up to four 

additional weekly Friday terminations during a 
____ _ contract month unless n<?.!...~radi!l_g~, then prior ThursdCIY.-_ _____ _ 

TradingJ:!!lJ~_: ------------1----1 O_O_s_hares of the Underly_i_Q_g_SecuritY.:_ ~-----·-- ----~· 
i Minimum Price Fluctuation: i $0.01 per share, equal to $_'!_._QQ per contract. _____ _ 
: Legal WidihMarket:--~---~---: 

Position Limit or 
Position Accountability: 

Reportable Position: 

Common Stock Price 

share price < $1 0 
$10:s,share price~$50 
$50 < share price 

During last five trading days, 

Legal Width 

$.25 
$.50 
$1.00 

Position Accountability net long or short. 

200 Contracts 

10 



Contract Specifications Supplement 

to 

OneChicago Rule 905 

Supplement No. 2224 
Single Stock Future: Financial Select Sector SPDR 

Underlying E)E3curity: Fin:3ncial Select Sector SPD" ("XLF") 
Future~ $ym_bgl:. X!-.FM1 D 

Appendix A 

i 
. I 

, ~e of !Jnderlying Security: .· ETF r-----·· . ·-···--·--·-··------·-···--; 
Trading Hours: __________ ] 8:30a.m. to 3:15p.m. Central Tll'l}e ______________________________ . 
Delivery Months: AD'l_ C§llendar_Jilonth up to twQ_ye~~----------__:_ _________ j 
Termination Dates: Third Friday of contract month and up to four 

additional weekly Friday terminations during a 

Trading Unit: 
Minimum Price Fluctuation: 
Legal Width Market: 

Position Limit or 
Position Accountability: 

Reportable Position: 

contract month unless not a trading dayL!b_~Q__pri()_r:_T_hurscj_§IY._. _______ j 
100 shares of the Underlying_ SecuritL_ _________________________ j 

, $0.01 per share, equal to $1.00 per contract~--------- ________ __. 
r 
i 

Common Stock Price 

share price < $10 
$10 .:5_share price .:5.,$50 
$50 < share price 

During last five trading days, 

Legal Width 

$ .25 
$.50 
$1.00 

Position Accountability net long or short. 

200 Contracts 

11 


