Donald L. Horwitz
+1 (312) 884-0953
Donald.horwitz@nadex.com

October 17, 2014
Via CFTC Portal Submissions

Mr. Christopher Kirkpatrick
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 Discretionary Strike
Levels in its Binary Contracts for the Week of October 13, 2014 — Submission
Pursuant to Commission Regulation §40.6(d)

Dear Mr. Kirkpatrick:

Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended (“Act”),
and section 840.6(d) of the regulations promulgated by the Commodity Futures Trading
Commission (the “Commission”) under the Act (the “Regulations”), and by the authority
granted in Nadex Rule 12, North American Derivatives Exchange, Inc. (“Nadex”, the
“Exchange”) hereby provides notice that due to volatility in the underlying markets upon
which the Nadex contracts are based, Nadex has added additional strike levels on a
discretionary basis in its Daily US Tech 100 and US SmallCap 2000 Binary Contracts on
October 14, 2014. Nadex also added additional strike levels on a discretionary basis in all its
US Indices Binary Contracts on October 15, 16", and 17". Discretionary strikes were
added to its Daily FTSE 100 and Germany 30 Binary Contracts on October 16, 2014.
Finally, additional strikes were added in its Intraday Crude Oil Binary Contracts on October
16, 2014. Nadex plans to return to its regular listing schedule for these contracts on October
20, 2014.

New strikes created for the week of October 13, 2014 are set forth in Exhibit A.

Nadex hereby certifies that the additions contained herein comply with the Act, as
amended, and the Commission Regulations adopted thereunder.
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Nadex hereby certifies that a copy of these additions was posted on its website at the
time of this filing.

Should you have any questions regarding the above, please do not hesitate to contact
me by telephone at (312) 884-0953 or by email at Donald.horwitz@nadex.com.

Sincerely,

Bo 2l € el

Donald L. Horwitz
General Counsel and Chief Regulatory Officer
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Exhibit A

Daily US Tech 100 Binary Strikes Added on October 14, 2014

1) US Tech 100 (Dec) >3840 (4:15PM)
2) US Tech 100 (Dec) >3844 (4:15PM)
3) US Tech 100 (Dec) >3848 (4:15PM)
4) US Tech 100 (Dec) >3852 (4:15PM)
5) US Tech 100 (Dec) >3856 (4:15PM)
6) US Tech 100 (Dec) >3860 (4:15PM)
7) US Tech 100 (Dec) >3864 (4:15PM)
8) US Tech 100 (Dec) >3868 (4:15PM)
9) US Tech 100 (Dec) >3872 (4:15PM)
10) US Tech 100 (Dec) >3876 (4:15PM)
11) US Tech 100 (Dec) >3880 (4:15PM)
12) US Tech 100 (Dec) >3884 (4:15PM)
13) US Tech 100 (Dec) >3888 (4:15PM)

Daily US SmallCap 2000 Binary Strikes Added on October 14, 2014

1
2
3
4
5
6

US SmallCap 2000
US SmallCap 2000
US SmallCap 2000

Dec) >1068.0 (4:15PM)
Dec) >1070.0 (4:15PM)
Dec) >1072.0 (4:15PM)
US SmallCap 2000 (Dec) >1074.0 (4:15PM)
US SmallCap 2000 (Dec) >1076.0 (4:15PM)
)
)
)
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US SmallCap 2000 (Dec) >1078.0 (4:15PM
7) US SmallCap 2000 (Dec) >1080.0 (4:15PM
8) US SmallCap 2000 (Dec) >1082.0 (4:15PM
9) US SmallCap 2000 (Dec) >1084.0 (4:15PM)
10) US SmallCap 2000 (Dec) >1086.0 (4:15PM)
11) US SmallCap 2000 (Dec) >1088.0 (4:15PM)

_— ~— — — — — ~— ~—

Daily US Tech 100 Binary Strikes Added on October 15, 2014

1
2
3
4
5
6

US Tech 100 (Dec) >3684 (4:15PM)
US Tech 100 (Dec) >3688 (4:15PM)
US Tech 100 (Dec) >3692 (4:15PM)
US Tech 100 (Dec) >3696 (4:15PM)
US Tech 100 (Dec) >3700 (4:15PM)
US Tech 100 (Dec) >3704 (4:15PM)
7) US Tech 100 (Dec) >3708 (4:15PM)
8) US Tech 100 (Dec) >3712 (4:15PM)
9) US Tech 100 (Dec) >3716 (4:15PM)
10) US Tech 100 (Dec) >3720 (4:15PM)
11) US Tech 100 (Dec) >3724 (4:15PM)
12) US Tech 100 (Dec) >3728 (4:15PM)
13) US Tech 100 (Dec) >3732 (4:15PM)
14) US Tech 100 (Dec) >3736 (4:15PM)
15) US Tech 100 (Dec) >3740 (4:15PM)

_— — — — — — ~— ~—
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16) US Tech 100 (Dec) >3744 (4:15PM)
17) US Tech 100 (Dec) >3748 (4:15PM)
18) US Tech 100 (Dec) >3752 (4:15PM)
19) US Tech 100 (Dec) >3756 (4:15PM)
10) US Tech 100 (Dec) >3760 (4:15PM)
21) US Tech 100 (Dec) >3764 (4:15PM)
22) US Tech 100 (Dec) >3768 (4:15PM)
23) US Tech 100 (Dec) >3772 (4:15PM)
24) US Tech 100 (Dec) >3776 (4:15PM)

Daily US SmallCap 2000 Binary Strikes Added on October 15, 2014

1) US SmallCap 2000 (Dec) >1014.0 (4:15PM)
2) US SmallCap 2000 (Dec) >1016.0 (4:15PM)
3) US SmallCap 2000 (Dec) >1018.0 (4:15PM)
4) US SmallCap 2000 (Dec) >1020.0 (4:15PM)
5) US SmallCap 2000 (Dec) >1022.0 (4:15PM
6) US SmallCap 2000 (Dec) >1024.0 (4:15PM
7) US SmallCap 2000 (Dec) >1026.0 (4:15PM
8) US SmallCap 2000 (Dec) >1028.0 (4:15PM
9) US SmallCap 2000 (Dec) >1030.0 (4:15PM)

10) US SmallCap 2000 (Dec) >1032.0 (4:15PM)
11) US SmallCap 2000 (Dec) >1034.0 (4:15PM)
12) US SmallCap 2000 (Dec) >1036.0 (4:15PM)
13) US SmallCap 2000 (Dec) >1038.0 (4:15PM)
14) US SmallCap 2000 (Dec) >1040.0 (4:15PM)

—_— — — ~—
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Daily US 500 Binary Strikes Added on October 15, 2014

1
2
3
4
5
6

US 500 (Dec) >1818.0 (4:15PM)
US 500 (Dec) >1821.0 (4:15PM)
US 500 (Dec) >1824.0 (4:15PM)
US 500 (Dec) >1827.0 (4:15PM)
US 500 (Dec) >1830.0 (4:15PM)
US 500 (Dec) >1833.0 (4:15PM)
7) US 500 (Dec) >1836.0 (4:15PM)
8) US 500 (Dec) >1839.0 (4:15PM)
9) US 500 (Dec) >1842.0 (4:15PM)
10) US 500 (Dec) >1845.0 (4:15PM)

_— — — — — — ~— ~—

Daily Wall Street 30 Binary Strikes Added on October 15, 2014

1) Wall Street 30 (Dec) >15800 (4:15PM)
2) Wall Street 30 (Dec) >15820 (4:15PM)
3) Wall Street 30 (Dec) >15840 (4:15PM)
4) Wall Street 30 (Dec) >15860 (4:15PM)
5) Wall Street 30 (Dec) >15880 (4:15PM)
6) Wall Street 30 (Dec) >15900 (4:15PM)
7) Wall Street 30 (Dec) >15920 (4:15PM)
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8) Wall Street 30 (Dec) >15940 (4:15PM)

9) Wall Street 30 (Dec) >15960 (4:15PM)

10) Wall Street 30 (Dec) >15980 (4:15PM)
11) Wall Street 30 (Dec) >16000 (4:15PM)
12) Wall Street 30 (Dec) >16020 (4:15PM)
13) Wall Street 30 (Dec) >16040 (4:15PM)
14) Wall Street 30 (Dec) >16060 (4:15PM)

Daily US Tech 100 Binary Strikes Added on October 16 2014

1) US Tech 100 (Dec) >3644 (4:15PM)
2) US Tech 100 (Dec) >3648 (4:15PM)
3) US Tech 100 (Dec) >3652 (4:15PM)
4) US Tech 100 (Dec) >3656 (4:15PM)
5) US Tech 100 (Dec) >3660 (4:15PM)
6) US Tech 100 (Dec) >3664 (4:15PM)
7) US Tech 100 (Dec) >3668 (4:15PM)
8) US Tech 100 (Dec) >3672 (4:15PM)
9) US Tech 100 (Dec) >3676 (4:15PM)
10) US Tech 100 (Dec) >3680 (4:15PM)
11) US Tech 100 (Dec) >3684 (4:15PM)
12) US Tech 100 (Dec) >3688 (4:15PM)
13) US Tech 100 (Dec) >3692 (4:15PM)
14) US Tech 100 (Dec) >3696 (4:15PM)
15) US Tech 100 (Dec) >3700 (4:15PM)
16) US Tech 100 (Dec) >3704 (4:15PM)

Daily US SmallCap 2000 Binary Strikes Added on October 16, 2014

1) US SmallCap 2000 (Dec) >1012.0 (4:15PM
2) US SmallCap 2000 (Dec) >1014.0 (4:15PM
3) US SmallCap 2000 (Dec) >1016.0 (4:15PM
4) US SmallCap 2000 (Dec) >1018.0 (4:15PM
5) US SmallCap 2000 (Dec) >1020.0 (4:15PM
6) US SmallCap 2000 (Dec) >1022.0 (4:15PM
7) US SmallCap 2000 (Dec) >1024.0 (4:15PM
8) US SmallCap 2000 (Dec) >1026.0 (4:15PM
9) US SmallCap 2000 (Dec) >1028.0 (4:15PM)

10) US SmallCap 2000 (Dec) >1030.0 (4:15PM)
11) US SmallCap 2000 (Dec) >1032.0 (4:15PM)
12) US SmallCap 2000 (Dec) >1034.0 (4:15PM)
13) US SmallCap 2000 (Dec) >1036.0 (4:15PM)
14) US SmallCap 2000 (Dec) >1038.0 (4:15PM)
15) US SmallCap 2000 (Dec) >1040.0 (4:15PM)
16) US SmallCap 2000 (Dec) >1042.0 (4:15PM)

—_— = — — e —

Daily US 500 Binary Strikes Added on October 16, 2014

1) US 500 (Dec) >1768.0 (4:15PM)
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2
3
4
5

US 500 (Dec) >1771.0 (4:15PM
US 500 (Dec) >1774.0 (4:15PM
US 500 (Dec) >1777.0 (4:15PM
US 500 (Dec) >1780.0 (4:15PM
6) US 500 (Dec) >1783.0 (4:15PM
7) US 500 (Dec) >1786.0 (4:15PM
8) US 500 (Dec) >1789.0 (4:15PM)

9) US 500 (Dec) >1792.0 (4:15PM)

10) US 500 (Dec) >1795.0 (4:15PM)
11) US 500 (Dec) >1798.0 (4:15PM)
12) US 500 (Dec) >1801.0 (4:15PM)
13) US 500 (Dec) >1804.0 (4:15PM)
14) US 500 (Dec) >1807.0 (4:15PM)
15) US 500 (Dec) >1810.0 (4:15PM)
16) US 500 (Dec) >1813.0 (4:15PM)

—_ — — — — ~—

)
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)
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Daily Wall Street 30 Binary Strikes Added on October 16, 2014

) Wall Street 30 (Dec) >15520 (4:15PM)
) Wall Street 30 (Dec) >15540 (4:15PM)
) Wall Street 30 (Dec) >15560 (4:15PM)
) Wall Street 30 (Dec) >15580 (4:15PM)
5) Wall Street 30 (Dec) >15600 (4:15PM)
) Wall Street 30 (Dec) >15620 (4:15PM)
) Wall Street 30 (Dec) >15640 (4:15PM)
) Wall Street 30 (Dec) >15660 (4:15PM)
9) Wall Street 30 (Dec) >15680 (4:15PM)
10) Wall Street 30 (Dec) >15700 (4:15PM)
11) Wall Street 30 (Dec) >15720 (4:15PM)
12) Wall Street 30 (Dec) >15740 (4:15PM)
13) Wall Street 30 (Dec) >15760 (4:15PM)
14) Wall Street 30 (Dec) >15780 (4:15PM)

Daily FTSE 100 Binary Strikes Added on October 16, 2014

1
2
3
4
5
6
7
8

FTSE 100 (Dec) >5860 (4PM)
FTSE 100 (Dec) >5880 (4PM)
FTSE 100 (Dec) >5900 (4PM)
FTSE 100 (Dec) >5920 (4PM)
FTSE 100 (Dec) >5940 (4PM)
FTSE 100 (Dec) >5960 (4PM)
FTSE 100 (Dec) >5980 (4PM)
FTSE 100 (Dec) >6000 (4PM)

_— — — — — — ~— ~—

Daily Germany 30 Binary Strikes Added on October 16, 2014

1) Germany 30 (Dec) >8180 (4PM)
2) Germany 30 (Dec) >8200 (4PM)
3) Germany 30 (Dec) >8220 (4PM)
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4) Germany 30 (Dec) >8240 (4PM)
5) Germany 30 (Dec) >8260 (4PM)
6) Germany 30 (Dec) >8280 (4PM)
7) Germany 30 (Dec) >8300 (4PM)
8) Germany 30 (Dec) >8310 (4PM)
9) Germany 30 (Dec) >8340 (4PM)
10) Germany 30 (Dec) >8360 (4PM)
11) Germany 30 (Dec) >8380 (4PM)
12) Germany 30 (Dec) >8400 (4PM)
13) Germany 30 (Dec) >8420 (4PM)

Intraday Crude Oil Binary Strikes Added on October 16, 2014

1) Crude Oil (Nov) >82.18 (2PM)
2) Crude Oil (Nov) >82.38 (2PM)
3) Crude Oil (Nov) >82.58 (2PM)
4) Crude Oil (Nov) >82.78 (2PM)
5) Crude Oil (Nov) >82.98 (2PM)
6) Crude Oil (Nov) >83.18 (2PM)
7) Crude Oil (Nov) >83.38 (2PM)
8) Crude Oil (Nov) >83.58 (2PM)
9) Crude Oil (Nov) >83.78 (2PM)
10) Crude Qil (Nov) >83.98 (2PM)
11) Crude QOil (Nov) >84.18 (2PM)
12) Crude Oil (Nov) >84.38 (2PM)
13) Crude Oil (Nov) >84.58 (2PM)

Daily US Tech 100 Binary Strikes Added on October 17, 2014

1
2
3
4
5
6

US Tech 100 (Dec) >3792 (4:15PM)
US Tech 100 (Dec) >3796 (4:15PM)
US Tech 100 (Dec) >3800 (4:15PM)
US Tech 100 (Dec) >3804 (4:15PM)
US Tech 100 (Dec) >3808 (4:15PM)
US Tech 100 (Dec) >3812 (4:15PM)
7) US Tech 100 (Dec) >3816 (4:15PM)
8) US Tech 100 (Dec) >3820 (4:15PM)
9) US Tech 100 (Dec) >3824 (4:15PM)
10) US Tech 100 (Dec) >3828 (4:15PM)
11) US Tech 100 (Dec) >3832 (4:15PM)
12) US Tech 100 (Dec) >3836 (4:15PM)
13) US Tech 100 (Dec) >3840 (4:15PM)
14) US Tech 100 (Dec) >3844 (4:15PM)
15) US Tech 100 (Dec) >3848 (4:15PM)
16) US Tech 100 (Dec) >3852 (4:15PM)
17) US Tech 100 (Dec) >3856 (4:15PM)
18) US Tech 100 (Dec) >3860 (4:15PM)
19) US Tech 100 (Dec) >3864 (4:15PM)

_— — — — — — ~— ~—
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Daily US SmallCap 2000 Binary Strikes Added on October 17, 2014

1) US SmallCap 2000 (Dec) >1099.0 (4:15PM)
2) US SmallCap 2000 (Dec) >1101.0 (4:15PM)
3) US SmallCap 2000 (Dec) >1103.0 (4:15PM)
4) US SmallCap 2000 (Dec) >1105.0 (4:15PM)
5) US SmallCap 2000 (Dec) >1107.0 (4:15PM)
6) US SmallCap 2000 (Dec) >1109.0 (4:15PM)
7) US SmallCap 2000 (Dec) >1111.0 (4:15PM)
8) US SmallCap 2000 (Dec) >1113.0 (4:15PM)
9) US SmallCap 2000 (Dec) >1115.0 (4:15PM)
10) US SmallCap 2000 (Dec) >1117.0 (4:15PM)
11) US SmallCap 2000 (Dec) >1119.0 (4:15PM)
12) US SmallCap 2000 (Dec) >1121.0 (4:15PM)

Daily US 500 Binary Strikes Added on October 17, 2014

1
2
3
4
5
6
7
8

US 500 (Dec) >1883.0 (4:15PM
US 500 (Dec) >1886.0 (4:15PM
US 500 (Dec) >1889.0 (4:15PM
US 500 (Dec) >1892.0 (4:15PM
US 500 (Dec) >1895.0 (4:15PM
US 500 (Dec) >1898.0 (4:15PM
US 500 (Dec) >1901.0 (4:15PM
US 500 (Dec) >1904.0 (4:15PM

—_— — — — — — — ~—

)
)
)
)
)
)
)
)

Daily Wall Street 30 Binary Strikes Added on October 17, 2014

) Wall Street 30 (Dec) >16300 (4:15PM)
) Wall Street 30 (Dec) >16320 (4:15PM)
) Wall Street 30 (Dec) >16340 (4:15PM)
4) Wall Street 30 (Dec) >16360 (4:15PM)
) Wall Street 30 (Dec) >16380 (4:15PM)
) Wall Street 30 (Dec) >16400 (4:15PM)
) Wall Street 30 (Dec) >16420 (4:15PM)
) Wall Street 30 (Dec) >16440 (4:15PM)
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