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By Electronic Mail 

December 10, 2012 

 

Mr. David A. Stawick 

Office of the Secretariat 

Commodity Futures Trading Commission 

Three Lafayette Centre 

1155 21
st
 Street, N.W. 

Washington, D.C. 20581 

 

 

Re: NYSE Liffe U.S. Submission 2012-139– Revised 2012 Exchange Holiday Calendar 

 

Dear Mr. Stawick: 

 

I am the Chief Regulatory Officer of NYSE Liffe US LLC (“NYSE Liffe US” or the “Exchange”).  

Pursuant to Section 5c(c) of the Commodity Exchange Act (the “Act”), as amended, and U.S. 

Commodity Futures Trading Commission (the "Commission") Regulations (the “Regulations”) 

Section 40.6(a), I enclose a Cover Sheet for NYSE Liffe US Submission 2012-139 and NYSE Liffe 

US Notice No. 43/2012 which announces revisions to the Exchange Holiday Calendar. 

 

NYSE Liffe US hereby certifies that: (i) Notice No. 43/2012 complies with the Act and the 

regulations promulgated thereunder; and (ii) a notice and copy of this Notice is being concurrently 

posted on the Exchange’s web site.  No substantive opposing views were expressed by members or 

others with respect to the amended procedures for disciplinary procedures. 

   

If you have any questions, please call me at (212) 656-4568. 

 

Respectfully submitted, 

 
Karl D. Cooper 

Enclosures 

  



 

 

 
NYSE LIFFE U.S. NOTICE No. xx/2012 

 

 

ISSUE DATE:  December 10, 2012  
EFFECTIVE DATE: December 24, 2012  

  
Revised 2012 Exchange Holiday Calendar. 
 

Summary 
 
This Notice amends the Exchange’s Holiday Calendar for the Christmas 2012 and New Year’s Day 

2013 holiday period. 
 

 
1. Introduction 

 

1.1 Notice 39/2011 set forth the NYSE Liffe US (“Exchange”) trading hours on U.S. public holidays for 

calendar year 2012. 

 

1.2 Notice 9/2012 amended the trading hours on the Exchange during certain U.S. public holidays for 

calendar year 2012. 

 

1.3 For purposes of this Notice, the Exchange’s products are grouped under the following headings: 

 

Precious Metals Futures: 

100 oz. Gold Futures 

33.2 oz. mini-sized Gold Futures 

5,000 oz. Silver Futures 

1000 oz. mini-sized Silver Futures 

Options on 100 oz. Gold Futures 

Options on 5,000 oz. Silver Futures 

Options on 33.2 oz. mini-sized Gold Futures 

Options on 1000 oz. mini-sized Silver Futures 

 

Domestic Equity Index Futures: 

Futures on MSCI USA Index 

Futures on MSCI USA Growth Index 

Futures on MSCI USA Value Index 

 

International Equity Index Futures: 

Futures on MSCI Emerging Markets Index 

Futures on MSCI EAFE Index 

Futures on MSCI Emerging Markets Net Total Return Index 

Futures on EAFE Net Total Return Index 

Futures on MSCI Euro Index 

Futures on MSCI Pan-Euro Index 

Futures on MSCI Europe Index 

Futures on MSCI Europe Growth Index 

Futures on MSCI Europe Value Index 

Futures on MSCI World Index 

Futures on MSCI Canada Index 

Futures on MSCI Emerging Markets Latin America Index



 

 

 

 

 

Interest Rate Futures: 

Eurodollar Futures 

Two-Year Treasury Note Futures 

Five-Year Treasury Note Futures 

Ten-Year Treasury Note Futures 

Bond Futures 

Ultra Bond Futures 

Futures on DTCC US Treasury GCF Repo Index ™ 

Futures on DTCC Mortgage-Backed Securities GCF Repo Index ™ 

Futures on DTCC US Agency  GCF Repo Index ™ 

 

2. Holiday Calendar  

 

2.1 Below is the revised NYSE Liffe U.S. Exchange holiday calendar and schedule of trading hours for 

Christmas 2012 and New Year’s Day 2013.  

  

Christmas Day 2012 
Trade 

Date 
Market Open Market Close 

 

Precious 

Metals 
Futures 

Domestic 
Equity 

Index 

Futures 

International 

Equity Index 
Futures 

Interest 

Rate 
Futures 

Precious 

Metals 
Futures 

Domestic 
Equity 

Index 

Futures 

International 

Equity Index 
Futures 

Interest 

Rate 
Futures 

Mon 

Dec 24 

Regular 

time 

Regular 

time 
Regular time 

Regular 

time 

1:45pm 

NY* 

1:15pm 

NY*** 

1:15pm 

NY** 

1:00pm 

NY*** 

Tues 

Dec 25 
Closed Closed Closed Closed Closed Closed Closed Closed 

Weds 

Dec 26 

6:00am 

NY**** 

6:00am 

NY**** 
6:00am 

NY**** 
6:00am 

NY**** 
Regular 

time 

Regular 

time 
Regular time 

Regular 

time 

*Silver and mini-sized silver will settle at 12.25pm NY and gold and mini-sized gold futures will settle at 

12.30pm NY. 

** Settlement at 1:00 pm NY. 

*** Simultaneous settlement and close. 

****Pre open will be at 5:30am NY. 

 

New Years Eve 2012/New Years Day 2013 
Trade 

Date 
Market Open Market Close 

 
Precious 
Metals 

Futures 

Domestic 

Equity 

Index 
Futures 

International 
Equity Index 

Futures 

Interest 
Rate 

Futures 

Precious 
Metals 

Futures 

Domestic 

Equity 

Index 
Futures 

International 
Equity Index 

Futures 

Interest 
Rate 

Futures 

Mon 

Dec 31 

Regular 

time 

Regular 

time 
Regular time 

Regular 

time 

Regular 

time 

Regular 

time 
Regular time 

Regular 

time 

Tues 
Jan 1, 

2013 

Closed Closed Closed Closed Closed Closed Closed Closed 

Weds 
Jan 2, 

2013 

 
Regular 

time 

Regular 
time 

Regular time 6:00am 
NY† Regular 

time 

Regular 

time 
Regular time 

Regular 

time 

†Pre open will be at 5:30am NY 

 

 

 

 

 

 

 

 

Members who have questions or seek additional information in respect of this Notice should contact: 
 
New York Office (212) 656-4300 nyseliffeus@nyx.com 
Chicago Office (312) 442-7730 nyseliffeus@nyx.com  


