north american
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Timothy G. McDermott
+1(312) 884-0171
tim.medermott@nadex.com

November 14, 2011

Via E-Mail: submissions@cftc.gov

Mr. David Stawick

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission
3 Lafayette Centre

1155 21* Street, N.W.

Washington D.C. 20581

RE: Weekly Notification of Rule Amendments: Nadex Adds Strikes in Various Intraday
Currency Binary Contracts for Trade Date November 7, 2011, in its Daily US
Indices, FTSE 100, Germany 30, AUD/USD, EUR/JPY, and EUR/USD Binary
Contracts for Trade Date November 9, 2011, and in its Daily US Indices for Trade
Date November 11, 2011 - Submission Pursuant to Commission Regulation
§40.6(d)(iv)

Dear Mr. Stawick:

Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended (“Act”), and
section 40.6(d)(iv) of the current regulations promulgated by the Commodity Futures Trading
Commission (the “Commission”) under the Act (the “Regulations”), North American
Derivatives Exchange, Inc. (“Nadex”) hereby submits to the Commission its weekly notification
of amendments for the week commencing November 7, 2011 and ending November 11, 2011.
By the authority granted in Nadex Rule 12, Nadex has added additional strike levels in its lam
ET Close Time Intraday EUR/USD, USD/CHF, USD/CAD, GBP/JPY, EUR/IPY, AUD/USD,
USD/JPY Binary Contracts on a discretionary basis for trade date November 7, 2011. Nadex
returned to its regular listing schedule on November 8, 2011 for these contracts. Nadex added
additional strike levels on a discretionary basis for its Daily AUD/USD, EUR/JPY, EUR/USD,
FTSE 100, Germany 30, US 500, US Tech 100, and Wall St 30 Binary Contracts for trade date
November 9, 2011. Nadex returned to its regular listing schedule for these contracts on
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November 10, 2011. Finally, Nadex added additional strike levels on a discretionary basis for its
Daily US 500, US Tech 100, US SmallCap 2000 and Wall St 30 Binary Contracts for trade date
November 11, 2011, Nadex returned to its regular listing schedule for these contracts on '
‘November 14, 2011. New strikes created for trade dates November 7, 9, and 11, 2011 are set
forth in Exhibit A.

Nadex hereby certifies that the revision contained herein complies with the Act, as
amended, and the Commission Regulations adopted thereunder.

Should you have any questions regarding the above, please do not hesitate to contact me
by telephone at (312) 884-0171 or by email at tim.mcdermott@nadex.com.

Sincerely,

ity G @i

Timothy G. McDermott
General Counsel and Chief Regulatory Officer

cc: DMOSubmission@cftc.gov
Jon Hultquist — CFTC (Acting Branch Chief, DMO, Chicago)
Tom Leahy — CFTC
Riva Adriance — CFTC
Nancy Markowitz — CFTC

Yossi Beinart - Nadex
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Exhibit A

Intraday Bull Spread EUR/USD Strikes Added on November 7, 2011

1) BUR/USD > 1.3670 - 1.3770 (1AM)
2) EUR/USD > 1.3720 - 1.3820 (1AM)
3) EUR/USD > 1.3770 - 1.3870 (LAM)

Intraday Bull Spread USD/CHF Strikes Added on November 7, 2011

1) USD/CHF > .8830 - .8930 (1AM)
2) USD/CHF > .8880 - .8980 (1AM)
3) USD/CHF > .8930 - .9030 (1AM)

Intraday Bull Spread USD/CAD Strikes Added on November 7, 2011
1) USD/CAD >1.0070-1.0170 (1AM)
2) USD/CAD >1.0120 - 1.0220 (1AM)
3) USD/CAD > 1.0170-1.0270 (1AM)

Intraday Bull Spread GBP/JPY Strikes Added on November 7, 2011

1) GBP/JPY > 124.20 - 125.20 (1AM)
2) GBP/IPY > 124.70 — 125.70 (1AM)
3) GBP/IPY > 125.20 — 126.20 (1AM)

Intraday Bull Spread EUR/JPY Strikes Added on November 7, 2011

1) EUR/JPY > 106.60 - 107.60 (1AM)
2) EUR/JPY > 107.10 - 108.10 (LAM)
3) EUR/JPY > 107.60 - 108.60 (1AM)

Intraday Bull Spread AUD/USD Strikes Added on November 7, 2011

1) AUD/USD > 1.0270 - 1.0370 (1AM)
2) AUD/USD > 1.0320 - 1.0420 (1AM)
3) AUD/USD > 1.0370 - 1.0470 (1AM)

Intraday Bull Spread USD/JPY Strikes Added on November 7, 2011
1) USD/IPY >77.10-78.10 (1AM)
2) USD/IPY >77.60 — 78.60 (1AM)
3) USD/IPY >78.10 —79.10 (1AM)
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Daily Binary AUD/USD Strikes Added on November 9, 2011

1) AUD/USD > 1.0000 (3PM)
2) AUD/USD > 1.0020 (3PM)
3) AUD/USD > 1.0040 (3PM)
4) AUD/USD > 1.0060 (3PM)
5) AUD/USD > 1.0080 (3PM)
6) AUD/USD > 1.0100 (3PM)
7) AUD/USD > 1.0120 (3PM)
8) AUD/USD > 1.0140 (3PM)
9) AUD/USD > 1.0160 (3PM)

Daily Binary EUR/JPY Strikes Added on November 9, 2011

1

1) EUR/JPY > 103.80 (3PM)
2) EUR/PY > 104.00 (3PM)
3) EUR/JPY > 104.20 (3PM)
4) EUR/JPY > 104.40 (3PM)
5) EUR/JPY > 104.60 (3PM)
6) BUR/JPY > 104.80 (3PM)
7) EUR/JPY > 105.00 (3PM)
8) EUR/JPY > 105.20 (3PM)
9) EUR/JPY > 105.40 (3PM)

Daily Binary EUR/USD Strikes Added on November 9, 2011

1) BUR/USD > 1.3200 (3PM)
2) EUR/USD > 1.3220 (3PM)
3) EUR/USD > 1.3240 (3PM)
4) EUR/USD > 1.3260 (3PM)
5) EUR/USD > 1.3280 (3PM)
6) EUR/USD > 1.3300 (3PM)
7) EUR/USD > 1.3320 (3PM)
8) BEUR/USD > 1.3340 (3PM)
9) EUR/USD > 1.3360 (3PM)
10) EUR/USD > 1.3380 (3PM)
11) EUR/USD > 1.3400 (3PM)
12) EUR/USD > 1.3420 (3PM)
13) EUR/USD > 1.3440 (3PM)
14) EUR/USD > 1.3460 (3PM)
15) EUR/USD > 1.3480 (3PM)
16) EUR/USD > 1.3500 (3PM)
17) EUR/USD > 1.3520 (3PM)
18) EUR/USD > 1.3540 (3PM)
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19) EUR/USD > 1.3560 (3PM)
20) EUR/USD > 1.3580 (3PM)
21) EUR/USD > 1.3600 (3PM)

Daily Binary FTSE 100 Strikes Added on November 9, 2011

1) FTSE 100 (Dec) > 5000 (4PM)
2) FTSE 100 (Dec) > 5020 (4PM)
3) FTSE 100 (Dec) > 5040 (4PM)
4) FTSE 100 (Dec) > 5060 (4PM)
5) FTSE 100 (Dec) > 5080 (4PM)
6) FTSE 100 (Dec) > 5100 (4PM)
7) FTSE 100 (Dec) > 5120 (4PM)
8) FTSE 100 (Dec) > 5140 (4PM)
9) FTSE 100 (Dec) > 5160 (4PM)
10) FTSE 100 (Dec) > 5180 (4PM)
11)FTSE 100 (Dec) > 5200 (4PM)
12) FTSE 100 (Dec) > 5220 (4PM)
13) FTSE 100 (Dec) > 5240 (4PM)
14) FTSE 100 (Dec) > 5260 (4PM)
15)FTSE 100 (Dec) > 5280 (4PM)
16) FTSE 100 (Dec) > 5300 (4PM)
17) FTSE 100 (Dec) > 5320 (4PM)
18) FTSE 100 (Dec) > 5340 (4PM)
19)FTSE 100 (Dec) > 5360 (4PM)
20) FTSE 100 (Dec) > 5380 (4PM)
21)FTSE 100 (Dec) > 5400 (4PM)

Daily Binarv Germany 30 Strikes Added on November 9, 2011

1) Germany 30 (Dec) > 5460 (4PM)
2) Germany 30 (Dec) > 5480 (4PM)
3) Germany 30 (Dec) > 5500 (4PM)
4) Germany 30 (Dec) > 5520 (4PM)
5) Germany 30 (Dec) > 5540 (4PM)
6) Germany 30 (Dec) > 5560 (4PM)
7) Germany 30 (Dec) > 5580 (4PM)
8) Germany 30 (Dec) > 5600 (4PM)
9) Germany 30 (Dec) > 5620 (4PM)
10) Germany 30 (Dec) > 5640 (4PM)
11) Germany 30 (Dec) > 5660 (4PM)
12) Germany 30 (Dec) > 5680 (4PM)
13) Germany 30 (Dec) > 5700 (4PM)
14) Germany 30 (Dec) > 5720 (4PM)
15) Germany 30 (Dec) > 5740 (4PM)
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16) Germany 30 (Dec) > 5760 (4PM)
17) Germany 30 (Dec) > 5780 (4PM)
18) Germany 30 (Dec) > 5800 (4PM)
19) Germany 30 (Dec) > 5820 (4PM)
20) Germany 30 (Dec) > 5840 (4PM)
21) Germany 30 (Dec) > 5860 (4PM)

Daily Binary US 500 Strikes Added on November 9, 2011

1) US 500 (Dec) > 1180.0 (4:15PM)
2) US 500 (Dec) > 1183.0 (4:15PM)
3) US 500 (Dec) > 1186.0 (4:15PM)
4) US 500 (Dec) > 1189.0 (4:15PM)
5) US 500 (Dec) > 1192.0 (4:15PM)
6) US 500 (Dec) > 1195.0 (4:15PM)
7) US 500 (Dec) > 1198.0 (4:15PM)
8) US 500 (Dec) > 1201.0 (4:15PM)
9) US 500 (Dec) > 1204.0 (4:15PM)
10) US 500 (Dec) > 1207.0 (4:15PM)
11) US 500 (Dec) > 1210.0 (4:15PM)
12) US 500 (Dec) > 1213.0 (4:15PM)
13) US 500 (Dec) > 1216.0 (4:15PM)
14) US 500 (Dec) > 1219.0 (4:15PM)
15) US 500 (Dec) > 1222.0 (4:15PM)
16) US 500 (Dec) > 1225.0 (4:15PM)
17) US 500 (Dec) > 1228.0 (4:15PM)
18) US 500 (Dec) > 1231.0 (4:15PM)
19)US 500 (Dec) > 1234.0 (4:15PM)
20) US 500 (Dec) > 1237.0 (4:15PM)
21) US 500 (Dec) > 1240.0 (4:15PM)

Daily Binary US Tech 100 Strikes Added on November 9, 2011

1) US Tech 100 (Dec) > 2272 (4:15PM)
2) US Tech 100 (Dec) > 2276 (4:15PM)
3) US Tech 100 (Dec) > 2280 (4:15PM)
4) US Tech 100 (Dec) > 2284 (4:15PM)
5) US Tech 100 (Dec) > 2288 (4:15PM)
6) US Tech 100 (Dec) > 2292 (4:15PM)
7) US Tech 100 (Dec) > 2296 (4:15PM)
8) US Tech 100 (Dec) > 2300 (4:15PM)
9) US Tech 100 (Dec) > 2304 (4:15PM)
10) US Tech 100 (Dec) > 2308 (4:15PM)
11)US Tech 100 (Dec) > 2312 (4:15PM)
12) US Tech 100 (Dec) > 2316 (4:15PM)
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13) US Tech 100 (Dec) > 2320 (4:15PM)
14) US Tech 100 (Dec) > 2324 (4:15PM)
15) US Tech 100 (Dec) > 2328 (4:15PM)
16) US Tech 100 (Dec) > 2332 (4:15PM)
17) US Tech 100 (Dec) > 2336 (4:15PM)
18) US Tech 100 (Dec) > 2340 (4:15PM)
19) US Tech 100 (Dec) > 2344 (4:15PM)
20) US Tech 100 (Dec) > 2348 (4:15PM)
21) US Tech 100 (Dec) > 2352 (4:15PM)

Daily Binary Wall St 30 Strikes Added on November 9, 2011

1) Wall St 30 (Dec) > 11500 (4:15PM)
2) Wall St 30 (Dec) > 11520 (4:15PM)
3) Wall St 30 (Dec) > 11540 (4:15PM)
4) Wall St 30 (Dec) > 11560 (4:15PM)
5) Wall St 30 (Dec) > 11580 (4:15PM)
6) Wall St 30 (Dec) > 11600 (4:15PM)
7) Wall St 30 (Dec) > 11620 (4:15PM)
8) Wall St 30 (Dec) > 11640 (4:15PM)
9) Wall St 30 (Dec) > 11660 (4:15PM)
10) Wall St 30 (Dec) > 11680 (4:15PM)
11) Wall St 30 (Dec) > 11700 (4:15PM)
12) Wall St 30 (Dec) > 11720 (4:15PM)
13) Wall St 30 (Dec) > 11740 (4:15PM)
14) Wall St 30 (Dec) > 11760 (4:15PM)
15) Wall St 30 (Dec) > 11780 (4:15PM)
16) Wall St 30 (Dec) > 11800 (4:15PM)
17) Wall St 30 (Dec) > 11820 (4:15PM)
18) Wall St 30 (Dec) > 11840 (4:15PM)
19) Wall St 30 (Dec) > 11860 (4:15PM)
20) Wall St 30 (Dec) > 11880 (4:15PM)
21) Wall St 30 (Dec) > 11900 (4:15PM)

Daily Binary US 500 Strikes Added on November 11, 2011

1) US 500 (Dec) > 1272.0 (4:15PM)
2) US 500 (Dec) > 1275.0 (4:15PM)
3) US 500 (Dec) > 1278.0 (4:15PM)
4) US 500 (Dec) > 1281.0 (4:15PM)
5) US 500 (Dec) > 1284.0 (4:15PM)
6) US 500 (Dec) > 1287.0 (4:15PM)
7) US 500 (Dec) > 1290.0 (4:15PM)
8) US 500 (Dec) > 1293.0 (4:15PM)
9) US 500 (Dec) > 1296.0 (4:15PM)
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10) US 500 (Dec) > 1299.0 (4:15PM)
11) US 500 (Dec) > 1302.0 (4:15PM)
12) US 500 (Dec) > 1305.0 (4:15PM)
13) US 500 (Dec) > 1308.0 (4:15PM)
14)US 500 (Dec) > 1311.0 (4:15PM)
15) US 500 (Dec) > 1314.0 (4:15PM)
16) US 500 (Dec) > 1317.0 (4:15PM)
17) US 500 (Dec) > 1320.0 (4:15PM)
18) US 500 (Dec) > 1323.0 (4:15PM)
19) US 500 (Dec) > 1326.0 (4:15PM)
20) US 500 (Dec) > 1329.0 (4:15PM)
21)US 500 (Dec) > 1332.0 (4:15PM)

Daily Binary US Tech 100 Strikes Added on November 11, 2011

1) US Tech 100 (Dec) > 2348 (4:15PM)
2) US Tech 100 (Dec) > 2352 (4:15PM)
3) US Tech 100 (Dec) > 2356 (4:15PM)
4) US Tech 100 (Dec) > 2360 (4:15PM)
5) US Tech 100 (Dec) > 2364 (4:15PM)
6) US Tech 100 (Dec) > 2368 (4:15PM)
7) US Tech 100 (Dec) > 2372 (4:15PM)
8) US Tech 100 (Dec) > 2376 (4:15PM)
9) US Tech 100 (Dec) > 2380 (4:15PM)
10) US Tech 100 (Dec) > 2384 (4:15PM)
11) US Tech 100 (Dec) > 2388 (4:15PM)
12) US Tech 100 (Dec) > 2392 (4:15PM)
13) US Tech 100 (Dec) > 2396 (4:15PM)
14) US Tech 100 (Dec) > 2400 (4:15PM)
15) US Tech 100 (Dec) > 2404 (4:15PM)
16) US Tech 100 (Dec) > 2408 (4:15PM)
17) US Tech 100 (Dec) > 2412 (4:15PM)
18) US Tech 100 (Dec) > 2416 (4:15PM)
19) US Tech 100 (Dec) > 2420 (4:15PM)
20) US Tech 100 (Dec) > 2424 (4:15PM)
21) US Tech 100 (Dec) > 2428 (4:15PM)

Daily Binary US SmallCap 2000 Strikes Added on November 11,2011

1) US SmallCap 2000 (Dec) > 743.0 (4:15PM)
2) US SmallCap 2000 (Dec) > 745.0 (4:15PM)
3) US SmallCap 2000 (Dec) > 747.0 (4:15PM)
4) US SmallCap 2000 (Dec) > 749.0 (4:15PM)
5) US SmallCap 2000 (Dec) > 751.0 (4:15PM)
6) US SmallCap 2000 (Dec) > 753.0 (4:15PM)
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7) US SmallCap 2000 (Dec) > 755.0 (4:15PM)
8) US SmallCap 2000 (Dec) > 757.0 (4:15PM)
9) US SmallCap 2000 (Dec) > 759.0 (4:15PM)
10) US SmallCap 2000 (Dec) > 761.0 (4:15PM)
11) US SmallCap 2000 (Dec) > 763.0 (4:15PM)
12) US SmallCap 2000 (Dec) > 765.0 (4:15PM)
13) US SmallCap 2000 (Dec) > 767.0 (4:15PM)
14) US SmallCap 2000 (Dec) > 769.0 (4:15PM) -
15) US SmallCap 2000 (Dec) > 771.0 (4:15PM)
16) US SmallCap 2000 (Dec) > 773.0 (4:15PM)
17) US SmallCap 2000 (Dec) > 775.0 (4:15PM)
18) US SmallCap 2000 (Dec) > 777.0 (4:15PM)
19) US SmallCap 2000 (Dec) > 779.0 (4:15PM)
20) US SmallCap 2000 (Dec) > 781.0 (4:15PM)
21) US SmallCap 2000 (Dec) > 783.0 (4:15PM)

Daily Binary Wall St 30 Strikes Added on November 11, 2011

1) Wall St 30 (Dec) > 12050 (4:15PM)
2) Wall St 30 (Dec) > 12070 (4:15PM)
3) Wall St 30 (Dec) > 12090 (4:15PM)
4) Wall St 30 (Dec) > 12110 (4:15PM)
5) Wall St 30 (Dec) > 12130 (4:15PM)
6) Wall St 30 (Dec) > 12150 (4:15PM)
7) Wall St 30 (Dec) > 12170 (4:15PM)
8) Wall St 30 (Dec) > 12190 (4:15PM)
9) Wall St 30 (Dec) > 12210 (4:15PM)
10) Wall St 30 (Dec) > 12230 (4:15PM)
11) Wall St 30 (Dec) > 12250 (4:15PM)
12) Wall St 30 (Dec) > 12270 (4:15PM)
13) Wall St 30 (Dec) > 12290 (4:15PM)
14) Wall St 30 (Dec) > 12310 (4:15PM)
15) Wall St 30 (Dec) > 12330 (4:15PM)
16) Wall St 30 (Dec) > 12350 (4:15PM)
17) Wall St 30 (Dec) > 12370 (4:15PM)
18) Wall St 30 (Dec) > 12390 (4:15PM)
19) Wall St 30 (Dec) > 12410 (4:15PM)
20) Wall St 30 (Dec) > 12430 (4:15PM)
21) Wall St 30 (Dec) > 12450 (4:15PM)
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