Rule Self-Certification
December 1, 2011

Office of the Secretary

Commodity Futures Trading Commission
Three Lafayette Center

1155 21% St., N.W.

Washington, D.C. 20581

Re:  Delisting of IDEX Interest Swap and Forward Rate Agreement Futuresand NFX World

Currency Future contracts
SR-NFX-2011-14

Ladies and Gentlemen:

Pursuant to Section 5¢(c)(1) of the Commodity Exchange Act, as amended (“Act™), and
Section 40.6 of the regulations promulgated by the Commodity Futures Trading Commission
under the Act, the NASDAQ OMX Futures Exchange, Inc. (“NFX” or “Exchange”) hereby
submits this self-certification for the following:

1. NFX is delisting the following IDEX products: (i) IDEX USD 3 month interest rate swap
futures contract; (ii) IDEX USD 1 month interest rate swap futures contract; (iit) IDEX
USD 3 month forward start interest rate swap futures contract; (iv) IDEX USD 1 month
forward start interest rate swap futures; (v) IDEX USD 3 month forward rate agreement
futures; (vi) IDEX USD 1 month forward rate agreement futures; (vii) IDEX USD OIS
interest rate swap futures; (viii) IDEX US Defined Roll interest rate swap futures; and
(ix) IDEX USD Forward Start Defined Roll Interest Rate Swap Futures (collectively
“IDEX Delisted Contracts”) effective December 16, 2011. There is no open interest in
any of these contracts.

2. NFX, in connection with delisting the contracts in paragraph 1, is also seeking to
eliminate, the following NFX Rules: 1502 — 1914 and Rules F1 through F36, effective
December 16, 2011. The Exchange is retaining Rule F37 but renaming it as Rule 1501 as
that provision of the IDEX Rules continues to apply. This renumbering will also be
effective December 16, 2011, The text is attached at Exhibit A.

3. NFXis delisting the following NFX World Currency Futures contracts: (i) Brazilian
Real; (i) Chinese Yuan; (iii) Korean Won; (iv) Norwegian Krone; (v) Mexican Peso; (vi)
Swedish Krona; (vii) Turkish Lira; (viii) New Zealand Dollar; (ix) Russian Ruble; (x)
South African Rand; and (xi) Colombian Peso (collectively “NFX Delisted Contracts™)
effective December 19, 2011. There is no open interest in any of these contracts.
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4, NFX, in connection with delisting the contracts in paragraph 3, is also seeking to
eliminate the following NFX Rule: 1206(g) — (q), effective December 19, 2011. The text
is attached at Exhibit A,

NFX’s decision to delist the IDEX Delisted Contracts and the NFX Delisted Contracts
reflects the growing recognition that NFX is unlikely to generate significant business from these
futures products.

In addition, the Exchange also submits the attached Notice to Members concerning the
delisting of these various products as Exhibit B. The Exchange intends to issue this notice on
December 5, 2011.

There were no opposing views among the NFX’s Board of Directors, members or market
participants. NFX hereby certifies that this certification complies with the Commodity Exchange
Act and regulations thereunder. The Exchange also certifies that a notice of pending certification
with the Commission and a copy of the submission have been concurrently posted on the
Exchange’s website.

Regards, )

Daniel R. Carrigan
President

Attachment
cc: Mr. Glenn Spann
Mr. J. Goodwin
National Futures Association
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Exhibit A
New text is underlined, deleted text is stricken.
NASDAQ OMX Futures Exchange Rules
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Rule 1206. Contract Specifications
Specifications shall be fixed as of the first day of trading of a foreign currency futures contract.

(a) Specifications for foreign currency futures contracts in British pounds.

1. Trading unit. The unit of trading shall be 10,000 British pounds. Quotations will be
expressed in dollars per unit of currency.

2. Price increments. The minimum price fluctuations shall be in multiples of $.0001 per
British pound, commonly referred to as 1 point, which equals one dollar per contract.

(b) Specifications for foreign currency futures contracts in Swiss francs.

1. Trading unit. The unit of trading shall be 10,000 Swiss francs. Quotations will be expressed
in dollars per unit of currency.

2. Price increments. The minimum price fluctuations shall be in multiples of $.0001 per Swiss
franc, commonly referred to as | point, which equals one dollar per contract.

(c) Specifications for foreign currency futures contracts in Japanese yen.

1. Trading unit. The unit of trading shall be 1,000,000 Japanese yen. Quotations will be
expressed in dollars per unit of currency, provided that the first two decimal places shall be

disregarded.

2. Price increments. The minimum price fluctuations shall be in multiples of $.000001 per
Japanese yen, expressed as $.0001 commonly referred to as 1 point, which equals one dollar

per contract.
(d) Specifications for foreign currency futures contracts in Canadian dollars.

1. Trading unit. The unit of trading shall be 10,000 Canadian dollars. Quotations will be
expressed in dollars per unit of currency.

2. Price increments. The minimum price fluctuations shall be in multiples of $.0001 per
Canadian dollar, commonly referred to as 1 point, which equals one dollar per contract,

(e) Specifications for foreign currency futures contracts in the Australian Dollar.
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1. Trading unit. The unit of trading shall be 10,000 Australian Dollars. Quotations will be
expressed in dollars per unit of currency.

2. Price increments. The minimum price fluctuations shall be in multiples of $.0001 per
Australian Dollar, commonly referred to as 1 point, which equals one dollar per contract.

. (f) Specifications for foreign currency futures contracts in the Euro.

1. Trading unit. The unit of trading shall be 10,000 Euros. Quotations will be expressed in
dollars per unit of currency.

2. Price increments. The minimum price fluctuations shall be $.0001 per Euro, commonly
referred to as 1 point, which equals one dollar per contract. :
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IDEX-USH-3-Month-InterestRate Swap-Futures-Contracts(Rule-1501-1565)

Rule 1501.-Limitation of Liability For IDEX XT

(a) Except for any party found to have engaged in willful or wanton misconduct, neither the
Exchange (which for purposes of this Rule F37 includes its parents, subsidiaries and affiliates),
its Members or Clearing Members, the Clearinghouse, International Derivatives Clearing Group
LLC, NASDAQ OMX, nor any of its or their respective officers, directors, employees, or agents
shall be liable to any Person (including, but not limited to, a Customer) for any losses, damages.
costs or expenses (including, but not limited to, loss of profits, loss of use, direct, indirect,
incidental or consequential damages) arising from (1) any failure or malfunction of IDEX XT,
the IDEX SwapDrop Portal or the Clearinghouse or any Exchange services or facilities used to
support IDEX XT or the IDEX SwapDrop Portal inchuding but not limited to any user interface
or any inability to enter or cancel Orders or report transactions (the "IDEX XT Complex"), or (2)
any fault in delivery, delay, omission, suspension, inaccuracy or termination, or any other cause,
in connection with the furnishing, performance, maintenance, use of or inability to use all or any
part of the IDEX XT Complex. The foregoing shall apply regardless of whether a claim arises in
contract, tort, negligence, strict liability or otherwise, The foregoing shall not limit the liability of
any Member, Member Organization, Clearing Member, or any of their respective officers,
directors or employees for any act, incident, or occurrence within their control. For purposes of
this Rule F37, the "IDEX XT Complex" shall include any exchange facilities or services used to
support exchange of futures for swaps transactions pursuant to Rule F23 and Rule F7.

{b) No express or implied warranties or representations regarding the IDEX XT Complex are
provided by the Exchange or the IDCG, including, but not limited to,warranties of
merchantability and warranties of fitness for a particular purpose or use,

(c) Any dispute arising from the use of IDEX XT Complex or the Clearinghouse in which the
Exchange, the Clearinghouse or any of its or their respective officers, directors, employees or
agents is a party shall be construed and enforced in accordance with the laws of the State of
Pennsylvania, without reference to that State's choice of law principles. Any actions, suits, or
proceedings against any of the above must be brought within two years from the time that a
cause of action has accrued, and any party bringing such action consents to the exclusive
jurisdiction of the U.S. District Court for the Eastern District of Pennsylvania and the Court of
Common Pleas of Philadelphia County, Pennsylvania, and waives any objection to venue and

any right to trial by jury.

(d) This provision shall in no way create a cause of action and shall not authorize an action that
would otherwise be prohibited by the Rules of the Exchange.
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HEXUS5D-1-Menth-Interest-Rate-Swap-Futures-Contracts- (Rule1531-1-1515)
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Exhibit B

Notice to Members

TO: Members and Member Organizations
FROM: NASDAQ OMX Futures Exchange, Inc.
RE: December 5, 2011

DATE: Delisting of Contracts

Effective December 16, 2011, the NASDAQ OMX Futures Exchange, Inc. (“NFX”) will
delist the following contracts:

g IDEX USD 3 month interest rate swap futures contract;

& IDEX USD 1 month interest rate swap futures contract;

@ IDEX USD 3 month forward start interest rate swap futures contract;
m IDEX USD 1 month forward start interest rate swap futures;

B IDEX USD 3 month forward rate agreement futures;

m IDEX USD 1 month forward rate agreement futures;

B IDEX USD OIS interest rate swap futures;

m IDEX US Defined Roll interest rate swap futures; and

m IDEX USD Forward Start Defined Roll Interest Rate Swap Futures.

Effective December 19, 2011, NFX will delist the following futures contracts:

® Brazilian Real;

m Chinese Yuan;

m Korean Won;

m Norwegian Krone;

B Mexican Peso;

m Swedish Krona;

| Turkish Lira;

m New Zealand Dollar;
B Russian Ruble;

m South African Rand; and
u Colombian Peso.

If you have any questions concerning these delisted products, please contact Daniel
Carrigan at +1 215 496 5017. '




