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Part] Initial Listing Report )
1. Name of Self-Regllatory Organization Listing New Derivative Securities Product: \\“‘“ ““‘ “ “
JNYSE Arca, Inc.

11030150

2. Type of Issuer of New Derivative Securities Product (e.g., clearinghouse, broker—deﬂér, corporation, etc.).
JOpen-end Management Investment Company

3. Class of New Derivative Securities Product:
anestment Company Units

4. Name of Underlying Instrument:
redit Suisse Merger Arbitrage Liquid Index (Net)

5. If Underlying Instrument is an Index, State Whether it is Broad-Based or Nanbwagsed:
1Broad-Based

6. Ticker:Syanol(s) of New Derivative Securities Progiurg:bt:_‘
|CSMA

7. Market or Markets Upon Which Securities Comprising Underlymg Instrument Trades:

orsa Italiana, EuroNext Brussels, Euronext Paris, London Stock Exchange, Nasdaq Stock Exchange, NYSE,
Stockholm, Xetra

§8. Settlement Methodology of New Derivative Sécurities Product: )
lRegular way trades settle on T+3/Book entry only held in DTC.

9. Position Limits of New Derivative Securities Pfoduct (if applicable):
Not applicable.

fPart I1 Exercutitr)n

The undersigned represents that the governing body of the above-referenced Self-Reguléfory Organization has duly apprerd, or has duiy
delegated its approval to the undersigned for, the listing and trading of the above-referenced new derivative securities product according to its
elevant trading rules, procedures, surveillance programs and listing standards.

ame of Official Responsible for Form:
Janet L. McGinness

Title: ]
{Corporate Secretary

Telephone Number: - 7 o 7 ACt 7 ecurities xchange_Act of l9t34 -
[212) 656-2039 :
- — Section 19b-4
anual Signature of Official Responsible for Form: ¢, Rule 19b-4(e)
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Janet L. McGinness
Corporate Secretary

NYSE Arca, Inc.
11 Wall Street

New York, NY_10005
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Via Overnight Mail

October 4, 2010

Ms. Gail Jackson

US Securities and Exchange Commission
Division of Trading and Markets

Station Place — Building I

100 F Street, N.E. — Room 6628
Washington, DC 20549

Re:  Form 19b-4(e) — Exchange Traded Notes due October 6, 2020 Linked to
the Credit Suisse Merger Arbitrage Liquid Index
Dear Ms. Jackson:
Enclosed for filing pursuant to Section 19(b) of the Securities Exchange Act of 1934 and Rule

19b-4 thereunder, please find an original and nine copies of Form 19b-4(e) with respect to the
following securities:

e Exchange Traded Notes due October 6, 2020 Linked to the Credit Suisse
Merger Arbitrage Liquid Index (CSMA)

If you have any questions, please do not hesitate to call me at (212) 656-2039.

Sincerely,
W ¢ m
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