
Rule Self-Certification 

May 3, 2010 

Office of the Secretary 
Commodity Futures Trading Commission 
Three Lafayette Center 
1155 21 51 St., N.W. 
Washington, D.C. 20581 

Re: Reference File SR~NFX-20 I 0-04 

Ladies and Gentlemen: 

Pursuant to Section 5c(c)(l) ofthe Commodity Exchange Act, as amended 
("Act"), and Section 40.6 ofthe regulations promulgated by the Commodity Futures 
Trading Commission ("CFTC") under the Act, the NASDAQ OMX Futures Exchange 
("NFX" or "Exchange") hereby submits the attached amendments to NFX Rules 1702, 
1712 and 1802 regarding ticker symbol formats for IDEX USD 3 Month Forward Rate 
Agreement Futures, IDEX USD 1 Month Forward Rate Agreement Futures and IDEX 
USD OIS Interest Rate Swap Futures. NFX is also submitting nonsubstantive 
amendments to Rules 1501,15.11,1601,1611,1701,1711 and 1801 thatareintendedto 
more easily and accurately identity the rules applicable to particular IDEX USD 
contracts. 

The rule amendments will become effective Wednesday, May 5, 2010. 

There were no opposjng views among the NF.X's Board of Directors, members or 
market participants. NFX hereby certifies that these rule amendments comply with the 
Commodity Exchange Act and regulations thereunder. 

cc w/att: Mr. Glenn Spann 
Mr. J. Goodwin 
Mr. Russell Rose 
Mr. Garry O'Connor 

Regards, · 

·==r:>~ rL ~-c~~--
Daniel R. Carrigan 
Senior Managing Director 

NASDAQ OMX FUTURES EXCHANGE • 1900 Market Street • Philadelphia, PA 19103 • USA • www.nasdaqomxtrader.com 
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NASDAQ OMX FUTURES EXCHANGE RULEBOOK 

New language is underlined; deletions are bracketed and struck through 

Rule 1501. Glenring CorpoFat-ion Rules IDEX USD 3 Month Interest Rate 
Swap Futures Contracts 

The-Rul-es-in this Section Rules 1501 through 1505 shall be applicable to the 
trading on the Exchange ofiDEX USD 3 Month Interest Rate Swap Futures 
Contracts cleared by the International Derivatives Clearinghouse, LLC 
("Clearinghouse"), the terms and conditions of such contracts and settlement 
thereof, and other matters relating to such contracts. The IDEX USD 3 Month 
Interest Rate Swap Futures Contracts shall trade on the IDEX XT Trading System 
including EFS transactions executed by means of the IDEX SwapDrop Portal 
pursmmt to the rules applicable to that system. 

Rule 1511. Glenring CoJ·poration-RuW& lDEX USD 1 Month lntcrest Rate 
Swap Futures Contract~ 

+he-I?Hler; in this Seeiit7n Rules 1511 through 1514 shall be applicable to the· 
trading on the Exchange ofiDEX USD 1 Month Interest Rate Swap Futures 
Contracts cleared by the International Derivatives Clearinghouse, LLC 
("Clearinghouse"), the terms and conditions of such contracts and settlement 
thereof, and other matters relating to such contracts. The IDEX USD 1 Month 
Interest Rate Swap Futures Contracts shall trade on the IDEX XT Trading System 
including EFS transactions executed by means of the JDEX SwapDrop Portal 
pursuant to the rules applicable to that system. 

Rule 1601. Clenring CoEp<watiffil--Rules IDEX USD 3 Month Forward Start 
!nt~rest Rate Swap Futures Contracts 

:.r:=!J:.e-:H:ales in this Section Rules 1601 through 1604 shall be applicable to the 
trading on the Exchange of3 Month IDEX USD Forward Start Interest Rate S\vap 
Futures Contracts cleared by the International Derivatives Clearinghouse, LLC 
("Clearinghouse"), t11e terms and conditions of such contracts and settlement 
thereof~ and other matters relating to such contracts. The IDEX USD 3 Month 
Forward Start Interest Rate Swap Futures Contracts shall trade on the IDEX XT 
Trading System including EFS transactions executed by means ofthe IDEX 
SwapDrop Portal pursuant to the rules applicable to that system. 
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Rule .1611. ~-tH~Jffil'il'Bon Rules-IDEX USD 1 Month Forward Start 
Interest Rate Swap Futures 

~he P..ulos in this Seotietr Rules 1611 through 1614 shall be applicable to the 
trading on the Exchange ofiDEX USD 1 Month Forward Start I11terest Rate Swap 
Futures Contracts cleared by the International Derivatives Clearinghouse, LLC 
(''Clearinghouse"), the terms and conditions of such contracts and settlement 
thereof, and other matters relating to such contracts. The lDEX USD 1 Month 
Forward Start Interest Rate Swap Futures Contracts shall trade on the JDEX XT 
Trading System including EFS transactions executed by means of the IDEX 
SwapDrop Portal pursuant to the rules applicable to that system. 

Rule 1701. -Glea¥ing-Gorporntion· Rules IDEX USD 3 Month Forward Rate 
Agreement Futures 

+he-Rtrlt.~is Section Rules 170 I through 1704 shall be applicable to the 
trading on the Excl1ange ofiDEX USD 3 Month Forward Rate Agreement 
Futures Contracts cleared by the International Derivatives Clearinghouse, LLC 
("Clearinghouse'), the terms and conditions of such contracts and settlement 
thereot: and other matters relating to such contracts. The IDEX USD 3 Month 
Forward Rate Agreement Futures Contracts shall trade on the IDEX XT Trading 
System including EFS transactions executed by means oftbe TDEX SwapDrop 
Portal pursuant to the rules applicable to that system. 

Rule 1702. Contract Specifications 

Description: IDEX USD 3 Month Forward Rate Agreement Futures Contracts are 
futures on United States dollar-denominated Forward Rate Agreements with a 
notional value of$100,000 and a defetTed Effective Date, requiring the exchange 
of a quarterly tlxed rate payment based on the futures plice in exchange for a 
quarterly floating-rate payment based on the 3-month US Dollar London 
Interbank Offered Rate (''USD LTBOR"). 

Ticker Symbols: Base Example= [FRA3YYYYMMDD. YYYY-MMDD refers to 
tHe-t~nadjHsted Maturity Date ofthe serie&.-] [FRA3MYYYYMMDD . 
.YYYYMMDD refers to the unadjusted Maturity Date ofthe series.] 

Remainder of Rule 1702 is uttchanged 

.., . 
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Rule 1711. Clearing Cor-poration RHles--IDEX USD 1 Month Forward Rate 
Agreement Futures 

:J:Jte-Rt:Hes--i:-n this Section Rules 1711 through 1714 shall be applicable to the 
trading on the Exchange of fDEX USD 1 Month Forward Rate Agreement 
Futures Contracts cleared by the International Derivatives Clearinghouse, LLC 
("Clearinghouse"), the terms and conditions of such contracts and settlement 
thereof, and other matters relating to such contracts. The IDEX USD 1 Month 
Forward Rate Agreement Futures Contracts shall trade on the IDEX XT Trading 
System including EFS transactions executed by means ofthe IDEX SwapDrop 
Portal pursuant to the rules applicable to that system. 

Rule 1712. Contract Specifications 

Description: IDEX USD 1 Month FmwardRate Agreement Futures Contracts are 
il.ttures on United States dollar-denominated Forward Rate Agreements wjth a 
notional value of $100,000 and a deferred Effective Date, requiring the exchange 
of a monthly fixed rate payment based on the futures price in exchange for a 
monthly floating-rate payment based on the 3-month US Dollar Londoi1 Interbank 
Offered Rate ("USD LIBOR"). 

Ticker Symbols: Base Example== [FRf..J¥¥¥YMMDD. YYYYIVJMQ-If-re4cers--l:e 
the 'dna€lju&W4-M-aturity Date of the series.] FRA1MYYYYMMDD .. 
YYYYMMDD refe1:.~ to the unadjusted Maturity Date of the series. 

Remainder of Rule 1712 is unchanged 

Rule 1801. C-1-ea-Fing-Gor-tJoratioa Rules--IDEX USD OIS Interest Rate Swap 
Futures 

The R-...rl-es-in this Section Rules 1801 through 1804 shall be applicable to the 
trading on the Exchange ofll)EX USD OIS Interest Rate Swap Fut11res Contracts 
cleared by the International Derivatives Clearinghouse, LLC ("Clearinghouse"), 
the terms and conditions of such contracts and settlement thereof, and other 
matters relating to such contracts. The IDEX USD OIS Interest Rate Swap 
Futures Contracts shall trade on the IDEX XT Trading System including EFS 
transactions executed by means of the IDEX SwapDrop Portal pursuant to the 
rules applicable to that system. 
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Rule 1802. Contract Specifications 

Description: IDEX USD OIS Interest Rate Swap Futures Contracts are futmes on 
United States dollar-denominated interest rate S\vaps with a notional value of 
$100,000, requiring the exchange of periodic payments of annual fixed rate 
payments based on the :fnhtres price in exchange for annual floating-rate 
payments based on the United States Federal Funds ("Fed Funds") Effective Rate 
compounded over the life ofthe contract. 

Ticker Symbols: Base Example"" [GISYYYYMMDD. YY-YY~1MDD refers to 
#!:e--ttttadj~tsted Maau=:i-ty Date of the series.] OISYYM*DD-YYM*DD. The first 
YYM*DJ) refers to the adjusted start date of the contract. The second YYM*DD 
refers to the adjusted maturity date of the contract. *M denotes Month code 
symbol. 

Remainder of Rule 1802 is unchanged 
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SUBMISSION COVER SHEET 

Exchange Identifier Code (optional) SR-IDCH~2010-03 Date May 3, 2010 

ORGANIZATION International Derivatives Clearinghouse, LLC 

FILING AS A: OncM [Zlnco 0DTEF 

TYPE OF FILING 

• Rule Amendments 

cg) Self-Certification Under Reg. 40.6(a) or 41.24 

D Commission Approval Requested Under Reg. 40.5 or 40.4 (a) 

D Notification ofRule Amendment Under Reg. 40.6(c) 

D Non-Material Agricultural Rule Change Detennination Under Reg. 40.4(b) 

• New Products 

D Self-Cel'tification Under Reg. 40.2 or 41.23 

D Commission Approval Requested Under Reg. 40.3 

RULE NUMBERS 

Rules 904 - 907 

DESCRIPTION (Rule Amendments Only) 

Amendments to ticker symbol formats. 



RULE SELF~CERTIFICATION 

May 3, 2010 

Office of the Secretary 
Commodity Futures Trading Commission 
Three Lafayette Center 
1155 21st St., N.W. 
Washington, D.C. 20581 

Re: International Derivatives Clearinghouse, LLC 
Reference File: SR"IDCH"2010-03 

Ladies and Gentlemen: 

C.F.T.C. 
OFFICE OF THE SECRETAHIAT 

2010 riRY . Lj PP112 08 

Pursuant to Section 40.6 of the regulations promulgated by the Commodity Futures 
Trading Commission (the "CFTC Rules") under the Commodity Exchange Act, as amended (the 
"Act"), International Derivatives Clearinghouse, LLC ("IDCH"), a derivatives clearing 
organization registered under the Act, hereby submits this self-certification to amend IDCH 
Rules 904-907 to change the ticker symbol formats for the following futures contracts: 

1. IDEX USD 3 Month Forward Start Interest Rate Swap Futures (Rule 904) 
2. IDEX USD OIS Interest Rate Swap Futures (Rule 905); 
3. IDEX USD 1 Month Forward Rate Agreement Futures (Rule 906); and 
4. IDEX USD 3 Month Forward Rate Agreement Futures (Rule 907) 

The rule amendments w111 become effective May 5, 2010. 

The text of the proposed amendments (showing deletions and additions) are attached 
hereto. There were no opposing views among IDCH's Board of Directors, Clearing Members or 
market participants. IDCH hereby certifies that these rule amendments comply with the 
Commodity Exchange Act and regulations thereunder. 

Regards, 

~f:--i2.fL. Q~~ 
Michael Dundon 
Chief Risk Officer 



INTERNATIONAL DERIVATIVES CLEARINGHOUSE, LLC RULEBOOK 

New language is underlined; deletions are bracketed and struck through 

Rule 904. IDEX USD 3 Month Forward Start Interest Rate Swap Futures Contract 

(a) Description: IDEX USD 3 Month Forward Start Interest Rate Swap Futures 
Contracts are futures on United States dollar-denominated interest rate swaps with a 
notional value of$100,000 and a deferred Effective Date, requiring the exchange of 
periodic payments of semi~annual fixed rate payments based on the futures price in ' 
exchange for qumterly floating-rate payments based on the 3 "month US Dollar London 
Interbank Offered Rate (the "USD LIB OR''). / 

Ticker Symbols: Base Example = [IRD20121210 FS 3¥ refers to a fon,vards sta1'ting 
swap contract with an unadjusted Maturity Date of 10 Dee 2012 and a Term of 3 Yeal's.] 
3FSYYYYMMDD. YYYYMMDD refers to the unadjusted Maturity Date of the series 
and YNN refers to contract duration in years. 

Remainder of Rule 904 is unchanged 

Rule 905. IDEX USD OIS Interest Rate Swap Futures Contract 

Description: IDEX USD OIS Interest Rate Swap Futures Contracts are futures on United 
States ,dollar"denominated interest rate swaps with a notional value of $100,000, 
requiring the exchange of periodic payments of annual fixed rate payments based on the 
futures price in exchange for annual floating~rate payments based on the United States 
Federal Funds ("Fed Funds") Effective Rate compounded over the life of the contract. 

Ticker Symbols: Base Example= [OISYYYYMMDD. YYYYMMDD refers to the 
unadjusted Maturity Date ofthe series.] OISYYM*DD~ YYM*DD. The first YYM*DD 
refers to the adjusted start date of the contract. The second YYM*DD refers to the 
adjusted maturity date of the contract. *M denotes Month code symbol. 

Remainder of Rule 905 is unchanged 

Rule 906. IDEX USD 1 Month Fonvard Rate Agreement Futures Contract 

Description: IDEX USD 1 Month Forward Rate Agreement Futures Contracts are 
futures on United States dollar~denominated Forward Rate Agreements with a notional 
value of $100,000 and a deferred Effective Date, requiring the exchange of a monthly 
fixed rate payment based on the futures price in exchange for a monthly floating"rate 
payment based on the 3"month US Dollar London Interbank Offered Rate ("USD 
LIBOR"). 



Ticker Symbols: Base Example= [FRi\1 YYYYMMDD. YYYYMMDD refers to the 
unadjusted Maturity Date ofthe series,.] FRAIMYYYYMMDD. YYYYMMDD refers to 
the unadiusted Maturity Date of the series. 

Remainder of Rule 906 is unchanged. 

Rule 907. IDEX USD 3 Month Forward Rate Agreement Futures Contract 

Description: IDEX USD 3 Month Fotward Rate Agreement Futures Contracts are 
futures on United States dollar-denominated Forward Rate Agreements with a notional 
value of $100,000 and a deferred Effective Date, requiring the exchange of a quarterly 
fixed rate payment based on the futures price in exchange for a quarterly floating-rate 
payment based on the 3-month US Dollar London Interbank Offered Rate ("USD 
LIBOR11

). 

Ticker Symbols: Base Example= [FRt\3YYYYMMDD. YYYYMMDD refers to the 
unadjusted Maturity Date ofthe series.] [FRA3MYYYYMMDD. YYYYMMDD refers 
to the unadjusted Maturity Date of the series.] 

Remainder of Rule 907 is unchanged. 


