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Product Descriptions — iBoxx TRS

August 6, 2014

Submitted via email

Division of Market Oversight

U.S. Commodity Futures Trading Commission

Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

via email: submissions@cftc.gov; dmosubmissions@cftc.gov

Re: ICAP SEF (US) LLC — CFTC Regulation 40.6(d) Notification — Weekly Notification of Rule
Amendments

Ladies and Gentlemen:

Pursuant to Section 40.6(d) of the regulations of the Commodity Futures Trading Commission (the
“Commission”), ICAP SEF (US) LLC ("ICAP SEF”) hereby submits this weekly notification of the following
rule amendments made effective during the week of July 28, 2014. Each of the below amendments were
made effective August 1, 2014,

e |0S Index Credit Default Swaps were certified pursuant to Commission Regulation 40.2 as ICAP
SEF Rule 805(13) in ICAP-2014-P-9 on March 6, 2014. The I0S Index Credit Default Swaps
have been renumbered as ICAP SEF Rule 802(4).

e iBoxx Total Return Swaps were certified pursuant to Commission Regulation 40.2 as ICAP SEF
Rule 805(13)(b) in ICAP-2014-P-11 on March 10, 2014. The iBoxx Total Return Swaps have
been renumbered as ICAP SEF Rule 802(5).

e Boxx Liquid Leveraged Loans Total Return Swaps were certified pursuant to Commission
Regulation 40.2 as ICAP SEF Rule 805(13)(c) in ICAP-2014-P-21 on July 18, 2014. The iBoxx
Liquid Leveraged Loans Total Return Swaps have been renumbered as ICAP SEF Rule 802(5).

Pleage contact the undersigned at (212) 341-9193 with any questions regarding this matter.
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ICAP SEF (US) LLC
1100 Plaza Five
Jersey City, NJ 07311



