
Futures 

October 26, 2010 

Mr. David A Stawick 
Secretary of the Commission 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st Street, NW 
Washington, DC 20581 

C.F.T.C. 
OFFICE OF THE sr:::CRETAHlAT 

2010 OOT 27 Prl 2 13 

RE: Certification ofELX Futures, L.P. Amendments to Rule IX-101 and Listing 
Schedule for U.S. Treasury Bond Futures and Ultra Long-Tenn U.S. Treasmy Bond 
Futures. 

Dear Mr. Stawick: 

Pursuant to Section 5c( c )(1) of the Commodity Exchange Act, as amended, and Commission 
Regulation 40.6, ELX Futures, L.P. ("ELX") submits, by self-certification, notification to the 
Commission that it will amend the delive1y grade specification for its U.S. Treasury Bond 
Futures contract effective with the listing of the November 2011 contract. ELX will also resume 
its listing schedule for both the U.S. Treasury Bond Futures and Ultra Long-Term U.S. Treasury 
Bond Futures contracts for trade date October 28, 2010. 

Description of Amendments 

Contract specifications for the U.S. Treasury Bond Futures have been revised to change the 
range of deliverable grades of bonds to exclude bonds with maturities of25 years or more. The 

new specifications will apply to the March 2011 and all subsequently listed contracts. This 

change does not impact the December 2010 U.S. Treasury Bond Futures contract. The amended 
rule will be effective for trade date October 28,2010. 

Additionally, ELX Futures will resume regular listing of contracts on trade date October 28, 
2010 and will implement a schedule to list 3 consecutive quarterly contracts for each of its U.S. 

Treasury Bond Futures and Ultra Long-Term U.S. Treasury Bond Futures contracts. The 

schedule will follow a March, June, September and December quarterly cycle for delivery 
months. 



Amended rule language is provided as an attachment to this submission in a notice announcing 
these amendments. 

ELX Futures has received no opposing views regarding these amendments. 

ELX Futures hereby certifies to the CFTC, pursuant to the procedures set forth in CFTC 
Regulation 40.6 that the proposed rule amendments comply with the Commodity Exchange Act, 
as amended, and the regulations promulgated thereunder. 

Please contact the undersigned at (212) 829-5241 if you have any questions or need additional 
information. 

ELX FUTURES, L.P. 

By: 

Name: NealL. Wolkoff 

Title: CEO 
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AMENDED DELIVERY GRADE SPECIFICATIONS FOR U.S. TREASURY 
BOND FUTURES AND RESUMPTION OF LISTING OF U.S. TREASURY BOND 
AND ULTRA LONG-TERM U.S. TREASURY BOND FUTURES CONTRACTS 

Please be advised that ELX Futures, L.P. ("ELX Futures") will resume listing of 
additional contract months for its U.S. Treasury Bond Futures and Ultra Long-Term U.S. 
Treasury Bond Futures. This change to the listing schedule will be effective for trade 
date October 28,2010. 

Beginning with the effective date of this change, ELX Futures will list 3 consecutive 
quarterly contracts for each of its U.S. Treasury Bond Futures and Ultra Long-Term U.S. 
Treasury Bond Futures contracts and will follow a March, June, September and 
December qumierly cycle for deliverymonths .. 

Additionally, contract specifications for the U.S. Treasury Bond Futures have been 
revised to change the range of deliverable grades of bonds to exclude bonds with 
maturities of 25 years or more. The new specifications will apply to the March 2011 and 
all subsequently listed contracts. This change does not impact the December 2010 U.S. 
Treasury Bond Futures contract. 

Amended rule language is provided as an appendix to this notice. The amended rule will 
be effective for trade date October 28, 2010 upon completion of self-certification of the 
rule change with the CFTC. 

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



Amendments to Rule IX -1 01 "U.S. Treasury Bond Futures" 

APPENDIX 
AMENDMENT TO RULE IX-1 01 
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Underline indicates additions; strikethrough indicates deletions. 

IX~1 01 U.S. Treasury Bond Futures Rules 

(a) Scope of Chapter. This section is limited in application solely 
to future trading in U.S. Treasury Bond Futures. The procedures for any 
matter not specifically discussed herein shall be governed by the Rules of 
the Exchange. 

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

(c) Deliverable Grades. 

(i) This sectio_ll_______illilllies to all contract months ug_~?nQ 
- -JnGiudiQq~he De_gembe.r__201Q_:::.coRJract U.S.--Treasury tJonds 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. 

fe.)(ii) This section agnlies to all contract months listed begir]ning_ 
wi1D:. the MarQ.I:L2Qj 1_contract. 1LQ_,_J}ef!S1-LfYJlQosls HJaLJi.£9JJai;;JJ~J_j~f§ 
not calla_ble for_ at least '15 yeas_$ fr9m tbg_first dgy of the delivery morrlh 
and hav~_9turm~,.JtE!Ji§LJJ~Bl rL~5 .~Yl!!2l!§...JJ.L .. JlngLcaJ~Jlav£L£ 
remaining term _ _tQ maJ.!Jili'L._of _at ..!~.§sL15 years and less th~m 25 :v.ears 
from the first ®y of the deliverv month. The invoice J2rice~mtals th.Q 
futures settlement price times a conversion factor, plus accrued interest 
The conversion factor j§Jhe price of the delivered bond ($1 par V_9ll:LC2)_ to 
yield 6 percent. 

(Following rule language remains unchanged.) 


