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18 See supra note 16. 19 17 CFR 200.30–3(a)(12). 

1 15 U.S.C. 78s(b)(1). 
2 17 CFR 240.19b–4. 
3 15 U.S.C. 78s(b)(3)(A). 
4 17 CFR 240.19b–4(f)(4)(ii). 

FRB. As discussed above, the proposed 
rule change is merely an extension of 
current margin standards and is 
consistent with an FRB no-action letter 
that permitted the applicable margin 
treatment for a specific index option 
and related ETF. 

The proposed nonsubstantive, 
technical changes provide for more 
consistent and plain English language in 
similar rule provisions, which will 
ultimately benefit investors. 

B. Self-Regulatory Organization’s 
Statement on Burden on Competition 

CBOE does not believe that the 
proposed rule change will impose any 
burden on competition that is not 
necessary or appropriate in furtherance 
of the purposes of the Act. The 
proposed rule change applies to all 
Trading Permit Holders in the same 
manner and makes the same margin 
treatment available to all Trading Permit 
Holders. The proposed rule change is 
unrelated to competition and instead is 
intended to bring uniformity to CBOE’s 
margin rules. It is consistent with 
current rules and interpretations set 
forth in Regulatory Circulars, as well as 
regulatory guidance, and is not intended 
to impact trading on the Exchange. As 
discussed above, proposed 
subparagraph (b) is also substantially 
similar to the rule of another options 
exchange.18 

C. Self-Regulatory Organization’s 
Statement on Comments on the 
Proposed Rule Change Received From 
Members, Participants, or Others 

The Exchange neither solicited nor 
received comments on the proposed 
rule change. 

III. Date of Effectiveness of the 
Proposed Rule Change and Timing for 
Commission Action 

Within 45 days of the date of 
publication of this notice in the Federal 
Register or within such longer period 
up to 90 days (i) as the Commission may 
designate if it finds such longer period 
to be appropriate and publishes its 
reasons for so finding or (ii) as to which 
the Exchange consents, the Commission 
will: 

A. By order approve or disapprove 
such proposed rule change, or 

B. institute proceedings to determine 
whether the proposed rule change 
should be disapproved. 

IV. Solicitation of Comments 

Interested persons are invited to 
submit written data, views, and 
arguments concerning the foregoing, 

including whether the proposed rule 
change is consistent with the Act. 
Comments may be submitted by any of 
the following methods: 

Electronic Comments 

• Use the Commission’s Internet 
comment form (http://www.sec.gov/
rules/sro.shtml); or 

• Send an email to rule-comments@
sec.gov. Please include File Number SR– 
CBOE–2015–077 on the subject line. 

Paper Comments 

• Send paper comments in triplicate 
to Secretary, Securities and Exchange 
Commission, 100 F Street NE., 
Washington, DC 20549–1090. 

All submissions should refer to File 
Number SR–CBOE–2015–077. This file 
number should be included on the 
subject line if email is used. To help the 
Commission process and review your 
comments more efficiently, please use 
only one method. The Commission will 
post all comments on the Commission’s 
Internet Web site (http://www.sec.gov/
rules/sro.shtml). Copies of the 
submission, all subsequent 
amendments, all written statements 
with respect to the proposed rule 
change that are filed with the 
Commission, and all written 
communications relating to the 
proposed rule change between the 
Commission and any person, other than 
those that may be withheld from the 
public in accordance with the 
provisions of 5 U.S.C. 552, will be 
available for Web site viewing and 
printing in the Commission’s Public 
Reference Room, 100 F Street NE., 
Washington, DC 20549 on official 
business days between the hours of 
10:00 a.m. and 3:00 p.m. Copies of the 
filing also will be available for 
inspection and copying at the principal 
office of the Exchange. All comments 
received will be posted without change; 
the Commission does not edit personal 
identifying information from 
submissions. You should submit only 
information that you wish to make 
available publicly. All submissions 
should refer to File Number SR–CBOE– 
2015–077 and should be submitted on 
or before October 29, 2015. 

For the Commission, by the Division of 
Trading and Markets, pursuant to delegated 
authority.19 
Brent J. Fields, 
Secretary. 
[FR Doc. 2015–25598 Filed 10–7–15; 8:45 am] 

BILLING CODE 8011–01–P 

SECURITIES AND EXCHANGE 
COMMISSION 

[Release No. 34–76069; File No. SR–ICEEU– 
2015–016] 

Self-Regulatory Organizations; ICE 
Clear Europe Limited; Notice of Filing 
and Immediate Effectiveness of a 
Proposed Rule Change Relating to 
Clearance of New Natural Gas Futures 
Contracts 

October 2, 2015. 

Pursuant to section 19(b)(1) of the 
Securities Exchange Act of 1934 
(‘‘Act’’),1 and Rule 19b–4 thereunder,2 
notice is hereby given that on 
September 18, 2015, ICE Clear Europe 
Limited (‘‘ICE Clear Europe’’) filed with 
the Securities and Exchange 
Commission (‘‘Commission’’) the 
proposed rule change as described in 
Items I, II and III below, which Items 
have been primarily prepared by ICE 
Clear Europe. ICE Clear Europe filed the 
proposal pursuant to section 19(b)(3)(A) 
of the Act,3 and Rules 19b–4(f)(4)(ii) 4 
thereunder, so that the proposal was 
effective upon filing with the 
Commission. The Commission is 
publishing this notice to solicit 
comments on the proposed rule change 
from interested persons. 

I. Self-Regulatory Organization’s 
Statement of the Terms of Substance of 
the Proposed Rule Change 

The principal purpose of the 
proposed rule change is to modify the 
ICE Clear Europe Delivery Procedures 
with respect to the settlement of certain 
European natural gas futures contracts 
that will be traded on the ICE Endex 
market and cleared by ICE Clear Europe. 

II. Self-Regulatory Organization’s 
Statement of the Purpose of, and 
Statutory Basis for, the Proposed Rule 
Change 

In its filing with the Commission, ICE 
Clear Europe included statements 
concerning the purpose of and basis for 
the proposed rule change. The text of 
these statements may be examined at 
the places specified in Item IV below. 
ICE Clear Europe has prepared 
summaries, set forth in sections A, B 
and C below, of the most significant 
aspects of such statements. 
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5 15 U.S.C. 78q–1. 
6 17 CFR 240.17Ad–22. 
7 15 U.S.C. 78q–1(b)(3)(F). 

8 15 U.S.C. 78s(b)(3)(A). 
9 17 CFR 240.19b–4(f)(4)(ii). 

A. Self-Regulatory Organization’s 
Statement of the Purpose of, and 
Statutory Basis for, the Proposed Rule 
Change 

1. Purpose 
The purpose of the proposed rule 

change is to modify the ICE Clear 
Europe Delivery Procedures in 
connection with the launch by the ICE 
Endex market of new natural gas futures 
contracts that will be cleared by ICE 
Clear Europe, namely the ICE Endex 
Italian PSV Natural Gas Futures 
Contracts (the ‘‘PSV Natural Gas 
Contracts’’). ICE Clear Europe does not 
otherwise propose to amend its clearing 
rules or procedures in connection with 
the PSV Natural Gas Contracts. 

The amendments adopt a new part 
AA to the Delivery Procedures, 
applicable to the PSV Natural Gas 
Contracts. The amendments provide, 
among other matters, specifications for 
delivery of natural gas under a PSV 
Natural Gas Contract, including relevant 
definitions and a detailed delivery 
timetable for the contracts. The 
amendments also address invoicing and 
payment for delivery. The amendments 
provide for calculation by ICE Clear 
Europe of buyer’s and seller’s security to 
cover delivery obligations and related 
liabilities, costs or charges, as well as 
procedures to address failed deliveries. 
The revised procedures also set out 
various documentation requirements for 
the relevant parties. In addition, 
changes are made to paragraph 5.1 of 
the Delivery Procedures to include the 
PSV Natural Gas Contracts in the list of 
contracts for which parties may 
nominate transferors and transferees to 
make and take delivery. 

2. Statutory Basis 
ICE Clear Europe believes that the 

changes described herein are consistent 
with the requirements of section 17A of 
the Act 5 and the regulations thereunder 
applicable to it, including the standards 
under Rule 17Ad–22.6 Specifically, the 
amendments are consistent with the 
prompt and accurate clearance of and 
settlement of securities transactions 
and, to the extent applicable, derivative 
agreements, contracts and transactions, 
the safeguarding of securities and funds 
in the custody or control of ICE Clear 
Europe or for which it is responsible 
and the protection of investors and the 
public interest, within the meaning of 
section 17A(b)(3)(F) of the Act.7 The 
PSV Natural Gas Contracts have similar 
characteristics to other ICE Endex 

natural gas contracts currently cleared 
by ICE Clear Europe, and ICE Clear 
Europe believes that its existing 
financial resources, risk management, 
systems and operational arrangements 
are sufficient to support clearing of such 
products (and to address physical 
delivery under such contracts). 

Specifically, ICE Clear Europe 
believes that it will be able to manage 
the risks associated with acceptance of 
the PSV Natural Gas Contracts for 
clearing and physical delivery in such 
contracts. The PSV Natural Gas 
Contracts present a similar risk profile 
to other ICE Endex contracts currently 
cleared by ICE Clear Europe, and ICE 
Clear Europe believes that its existing 
risk management and margin framework 
is sufficient for purposes of risk 
management of the PSV Natural Gas 
Contracts and related deliveries. 
Similarly, ICE Clear Europe has 
established appropriate standards for 
determining the eligibility of contracts 
submitted to the clearinghouse for 
clearing, and ICE Clear Europe believes 
that its existing systems are 
appropriately scalable to handle the 
PSV Natural Gas Contracts, which are 
generally similar from an operational 
perspective to the other ICE Endex 
power contracts currently cleared by 
ICE Clear Europe. 

For the reasons noted above, ICE Clear 
Europe believes that the proposed rule 
change is consistent with the 
requirements of section 17A of the Act 
and regulations thereunder applicable to 
it. 

B. Self-Regulatory Organization’s 
Statement on Burden on Competition 

ICE Clear Europe does not believe the 
proposed changes to the rules would 
have any impact, or impose any burden, 
on competition not necessary or 
appropriate in furtherance of the 
purpose of the Act. ICE Clear Europe is 
adopting the amendments to the 
Delivery Procedures principally in 
connection with the listing of new 
contracts for trading on the ICE Endex 
market. ICE Clear Europe believes that 
such contracts will provide additional 
opportunities for interested market 
participants to engage in trading activity 
relating to the relevant underlying gas 
markets. ICE Clear Europe does not 
believe the adoption of related Delivery 
Procedures amendments would 
adversely affect access to clearing for 
clearing members or their customers, or 
otherwise adversely affect competition 
in clearing services. 

C. Self-Regulatory Organization’s 
Statement on Comments on the 
Proposed Rule Change Received from 
Members, Participants or Others 

Written comments relating to the 
proposed changes to the rules have not 
been solicited or received. ICE Clear 
Europe will notify the Commission of 
any written comments received by ICE 
Clear Europe. 

III. Date of Effectiveness of the 
Proposed Rule Change and Timing for 
Commission Action 

The foregoing rule change has become 
effective upon filing pursuant to section 
19(b)(3)(A) 8 of the Act and Rule 19b– 
4(f)(4)(ii) 9 thereunder because it effects 
a change in an existing service of a 
registered clearing agency that primarily 
affects the clearing operations of the 
clearing agency with respect to products 
that are not securities, including futures 
that are not security futures, swaps that 
are not security-based swaps or mixed 
swaps, and forwards that are not 
security forwards, and does not 
significantly affect any securities 
clearing operations of the clearing 
agency or any rights or obligations of the 
clearing agency with respect to 
securities clearing or persons using such 
securities-clearing service. At any time 
within 60 days of the filing of the 
proposed rule change, the Commission 
summarily may temporarily suspend 
such rule change if it appears to the 
Commission that such action is 
necessary or appropriate in the public 
interest, for the protection of investors, 
or otherwise in furtherance of the 
purposes of the Act. 

IV. Solicitation of Comments 

Interested persons are invited to 
submit written data, views, and 
arguments concerning the foregoing, 
including whether the proposed rule 
change is consistent with the Act. 
Comments may be submitted by any of 
the following methods: 

Electronic Comments 

• Use the Commission’s Internet 
comment form (http://www.sec.gov/
rules/sro.shtml) or 

• Send an email to rule-comments@
sec.gov. Please include File Number SR– 
ICEEU–2015–016 on the subject line. 

Paper Comments 

• Send paper comments in triplicate 
to Secretary, Securities and Exchange 
Commission, 100 F Street NE., 
Washington, DC 20549–1090. 
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10 17 CFR 200.30–3(a)(12). 

All submissions should refer to File 
Number SR–ICEEU–2015–016. This file 
number should be included on the 
subject line if email is used. To help the 
Commission process and review your 
comments more efficiently, please use 
only one method. The Commission will 
post all comments on the Commission’s 
Internet Web site (http://www.sec.gov/
rules/sro.shtml). Copies of the 
submission, all subsequent 
amendments, all written statements 
with respect to the proposed rule 
change that are filed with the 
Commission, and all written 
communications relating to the 
proposed rule change between the 
Commission and any person, other than 
those that may be withheld from the 
public in accordance with the 
provisions of 5 U.S.C. 552, will be 
available for Web site viewing and 
printing in the Commission’s Public 
Reference Room, 100 F Street NE., 
Washington, DC 20549, on official 
business days between the hours of 
10:00 a.m. and 3:00 p.m. Copies of such 
filings will also be available for 
inspection and copying at the principal 
office of ICE Clear Europe and on ICE 
Clear Europe’s Web site at https://
www.theice.com/clear-europe/
regulation#rule-filings. 

All comments received will be posted 
without change; the Commission does 
not edit personal identifying 
information from submissions. You 
should submit only information that 
you wish to make available publicly. All 
submissions should refer to File 
Number SR–ICEEU–2015–016 and 
should be submitted on or before 
October 29, 2015. 

For the Commission, by the Division of 
Trading and Markets, pursuant to delegated 
authority.10 
Brent J. Fields, 
Secretary. 
[FR Doc. 2015–25599 Filed 10–7–15; 8:45 am] 

BILLING CODE 8011–01–P 

SOCIAL SECURITY ADMINISTRATION 

[Docket No. SSA 2015–0031] 

Privacy Act of 1974, as Amended; 
Computer Matching Program (SSA/
Office of Personnel Management 
(OPM))—Match Numbers 1005, 1019, 
1020, and 1021 

AGENCY: Social Security Administration 
(SSA). 
ACTION: Notice of a renewal of existing 
computer matching programs that will 
expire on October 12, 2015. 

SUMMARY: In accordance with the 
provisions of the Privacy Act, as 
amended, this notice announces a 
renewal of existing computer matching 
programs that we are currently 
conducting with OPM. 
DATES: We will file a report of the 
subject matching programs with the 
Committee on Homeland Security and 
Governmental Affairs of the Senate; the 
Committee on Oversight and 
Government Reform of the House of 
Representatives; and the Office of 
Information and Regulatory Affairs, 
Office of Management and Budget 
(OMB). The matching programs will be 
effective as indicated below. 
ADDRESSES: Interested parties may 
comment on this notice by either 
telefaxing to (410) 966–0869 or writing 
to the Executive Director, Office of 
Privacy and Disclosure, Office of the 
General Counsel, Social Security 
Administration, 617 Altmeyer Building, 
6401 Security Boulevard, Baltimore, MD 
21235–6401. All comments received 
will be available for public inspection at 
this address. 
FOR FURTHER INFORMATION CONTACT: The 
Executive Director, Office of Privacy 
and Disclosure, Office of the General 
Counsel, as shown above. 
SUPPLEMENTARY INFORMATION: 

A. General 

The Computer Matching and Privacy 
Protection Act of 1988 (Pub. L. 100– 
503), amended the Privacy Act (5 U.S.C. 
552a) by describing the conditions 
under which computer matching 
involving the Federal government could 
be performed and adding certain 
protections for persons applying for, 
and receiving, Federal benefits. Section 
7201 of the Omnibus Budget 
Reconciliation Act of 1990 (Pub. L. 101– 
508) further amended the Privacy Act 
regarding protections for such persons. 

The Privacy Act, as amended, 
regulates the use of computer matching 
by Federal agencies when records in a 
system of records are matched with 
other Federal, State, or local government 
records. It requires Federal agencies 
involved in computer matching 
programs to: 

(1) Negotiate written agreements with 
the other agency or agencies 
participating in the matching programs; 

(2) Obtain approval of the matching 
agreement by the Data Integrity Boards 
of the participating Federal agencies; 

(3) Publish notice of the computer 
matching program in the Federal 
Register; 

(4) Furnish detailed reports about 
matching programs to Congress and 
OMB; 

(5) Notify applicants and beneficiaries 
that their records are subject to 
matching; and 

(6) Verify match findings before 
reducing, suspending, terminating, or 
denying a person’s benefits or 
payments. 

B. SSA Computer Matches Subject to 
the Privacy Act 

We have taken action to ensure that 
all of our computer matching programs 
comply with the requirements of the 
Privacy Act, as amended. 

Mary Ann Zimmerman, 
Acting Executive Director, Office of Privacy 
and Disclosure, Office of the General Counsel. 

Notice of Computer Matching Program, 
SSA With the Office of Personnel 
Management (OPM) 

A. Participating Agencies 
SSA and OPM. 

B. Purpose of the Matching Program 
The purpose of this matching program 

is to set forth the terms, conditions, and 
safeguards under which OPM will 
disclose civil service benefit and 
payment data to us. We are legally 
required to offset specific benefits by a 
percentage of civil service benefits 
received (Spousal and Survivors 
benefits, Supplemental Security Income 
(SSI) benefits, and Disability Insurance 
Benefits are offset by a percentage of the 
recipients own Federal Government 
pension benefits). We administer the 
Old Age, Survivors, Disability Insurance 
(OASDI), SSI, and Special Veterans’ 
Benefits (SVB) programs. We will use 
the match results under this agreement 
to meet our civil service benefit offset 
obligations. Appendices A, B, C, and D 
of this agreement contain specific 
information on the matching programs 
that we will conduct under this 
agreement. Our Office of the Chief 
Actuary (OCA) will also use OPM’s data 
for statistical and research purposes in 
tracking the size of, and impact on, 
subpopulations of government 
annuitants affected by the Government 
Pension Offset (GPO), the Windfall 
Elimination Provision (WEP), and in 
cost estimates of proposals to change the 
two provisions. 

C. Authority for Conducting the 
Matching Program 

The legal authority for us to conduct 
this matching activity for SSI purposes 
is section 1631(e)(1)(B) and (f) of the 
Social Security Act (Act) (42 U.S.C. 
1383(e)(1)(B) and (f)), and for SVB 
purposes, is section 806 of the Act (42 
U.S.C. 1006). Section 224 of the Act (42 
U.S.C. 424a) provides for the reduction 
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