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(Agencywide Documents Access and
Management System (ADAMS)
Accession No. ML100890594), as
supplemented by letter dated December
6, 2010 (ADAMS Accession No.
ML103500470), and the licensee’s letter
dated March 28, 2011, which withdrew
the application for license amendment.

Documents may be examined, and/or
copied for a fee, at the NRC’s Public
Document Room (PDR), located at One
White Flint North, Public File Area O1
F21, 11555 Rockville Pike (first floor),
Rockville, Maryland. Publicly available
records will be accessible electronically
from the ADAMS Public Electronic
Reading Room on the Internet at the
NRC Web site, http://www.nrc.gov/
reading-rm/adams.html. Persons who
do not have access to ADAMS or who
encounter problems in accessing the
documents located in ADAMS should
contact the NRC PDR Reference staff by
telephone at 1-800-397—-4209, or 301—
415—-4737 or by e-mail to
pdr.resource@nrc.gov.

Dated at Rockville, Maryland this 20th day
of April 2011.
For the Nuclear Regulatory Commission.
Brenda Mozafari,

Senior Project Manager, Plant Licensing
Branch II-2, Division of Operating Reactor
Licensing, Office of Nuclear Reactor
Regulation.

[FR Doc. 2011-10276 Filed 4-27-11; 8:45 am)]
BILLING CODE 7590-01-P

SECURITIES AND EXCHANGE
COMMISSION

[Release No. 34-64324; File No. SR—
NYSEArca-2011-19]

Self-Regulatory Organizations; NYSE
Arca, Inc.; Notice of Filing and
Immediate Effectiveness of Proposed
Rule Change To Permit the Listing of
Series With $0.50 and $1 Strike Price
Increments on Certain Options Used
To Calculate Volatility Indexes

April 22, 2011.

Pursuant to Section 19(b)(1) of the
Securities Exchange Act of 1934
(“Act”) * and Rule 19b—4 thereunder,?2
notice is hereby given that, on April 19,
2011, NYSE Arca, Inc. (the “Exchange”
or “NYSE Arca”) filed with the
Securities and Exchange Commission
(the “Commission”) the proposed rule
change as described in Items I and II
below, which Items have been prepared
by the Exchange. The Commission is
publishing this notice to solicit

115 U.S.C. 78s(b)(1).
217 CFR 240.19b—4.

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 Exchange proposes to adopt
Commentary .11 to NYSE Arca Rule 6.4
to permit the listing of strike prices in
$0.50 intervals where the strike price is
less than $75, and strike prices in $1.00
intervals where the strike price is
between $75 and $150 for option series
used to calculate volatility indexes. The
text of the proposed rule change is
available at the Exchange, the
Commission’s Public Reference Room,
and http://www.nyse.com.

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

In its filing with the Commission, the
self-regulatory organization included
statements concerning the purpose of,
and basis for, the proposed rule change
and discussed any comments it received
on the proposed rule change. The text
of those statements may be examined at
the places specified in Item IV below.
The Exchange has prepared summaries,
set forth in sections A, B, and C below,
of the most significant parts of such
statements.

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

1. Purpose

The purpose of this proposed rule
change is to permit the Exchange to list
strike prices in $0.50 intervals where
the strike price is less than $75, and
strike prices in $1.00 intervals where
the strike price is between $75 and $150
for option series used to calculate
volatility indexes. The proposal is based
on a recently approved rule change by
the Chicago Board Options Exchange
(“CBOE”).3

To effect this change, the Exchange is
proposing to add new Commentary .11
to Rule 6.4, Series of Options Open for
Trading. The new provisions will
permit the listing of strike prices in
$0.50 intervals where the strike price is
less than $75, and strike prices in $1.00
intervals where the strike price is
between $75 and $150 for option series
used to calculate volatility indexes.*

3 See Exchange Act Release No. 64189 (April 5,
2011), 76 FR 20066 (Apl‘ﬂ 11, 2011).

4For example, CBOE calculates the CBOE Gold
ETF Volatility Index (“GVZ”), which is based on the
VIX methodology applied to options on the SPDR
Gold Trust (“GLD”). The current filing would permit

Volatility indexes are calculated and
disseminated by the CBOE, which also
list options on the resulting index. At
this time, NYSE Arca has no intention
of listing volatility options, and will not
be selecting options on any equity
securities, Exchange-Traded Fund
Shares, Trust Issued Receipts, Exchange
Traded Notes, Index-Linked Securities,
or indexes to be the basis of a volatility
index.

To the extent that the CBOE or
another exchange selects a multiply
listed product as the basis of a volatility
index, proposed Commentary .11 would
permit NYSE Arca to list and compete
in all series listed by the CBOE for
purposes of calculating a volatility
index.

NYSE Arca has analyzed its capacity
and represents that it believes the
Exchange and the Options Price
Reporting Authority have the necessary
systems capacity to handle the
additional traffic associated with the
listing of strike prices in $0.50 intervals
where the strike price is less than $75,
and strike prices in $1.00 intervals
where the strike price is between $75
and $150 for option series used to
calculate volatility indexes in securities
selected by the CBOE.

2. Statutory Basis

The Exchange believes that this
proposed rule change is consistent with
Section 6(b) of the Securities Exchange
Act of 1934 (“Act”),? in general, and
furthers the objectives of Section 6(b)(5)
of the Act® in particular, in that it is
designed to prevent fraudulent and
manipulative acts and practices,
promote just and equitable principles of
trade, remove impediments to and
perfect the mechanism of a free and
open market and a national market
system, and, in general, to protect
investors and the public interest, by
allowing the Exchange to offer a full
range of all available option series in a
given class, including those selected by
other exchanges to be the basis of a
volatility index. While this proposal
will generate additional quote traffic,
the Exchange does not believe that this
increased traffic will become
unmanageable since the proposal is
restricted to a limited number of classes.
Further, the Exchange does not believe
that the proposal will result in a

$0.50 strike price intervals for GLD options where
the strike price is $75 or less. NYSE Arca is
currently permitted to list strike prices in $1
intervals for GLD options (where the strike price is
$200 or less), as well as for other exchange-traded
fund (“ETF”) options. See Rule 6.4, Commentary
.05.

515 U.S.C. 78f(b).

615 U.S.C. 78f(b)(5).
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material proliferation of additional
series because it is restricted to a limited
number of classes.

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

The Exchange 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.

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

No written comments were solicited
or received with respect to the proposed
rule change.

I11. Date of Effectiveness of the
Proposed Rule Change and Timing for
Commission Action

Because the foregoing proposed rule
change does not significantly affect the
protection of investors or the public
interest, does not impose any significant
burden on competition, and, by its
terms, does not become operative for 30
days from the date on which it was
filed, or such shorter time as the
Commission may designate, it has
become effective pursuant to Section
19(b)(3)(A) of the Act” and Rule 19b—
4(f)(6) thereunder.8

The Exchange has requested that the
Commission waive the 30-day operative
delay. The Commission believes that
waiver of the operative delay is
consistent with the protection of
investors and the public interest
because the proposal is substantially
similar to that of another exchange that
has been approved by the Commission.?
Therefore, the Commission designates
the proposal operative upon filing.10

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.

715 U.S.C. 78s(b)(3)(A).

817 CFR 240.19b—4(f)(6). In addition, Rule 19b—
4(f)(6)(iii) requires the Exchange to give the
Commission written notice of the Exchange’s intent
to file the proposed rule change, along with a brief
description and text of the proposed rule change,
at least five business days prior to the date of filing
of the proposed rule change, or such shorter time
as designated by the Commission. The Exchange
has satisfied the five-day prefiling requirement.

9 See supra note 3.

10 For purposes only of waiving the 30-day
operative delay, the Commission has considered the
proposed rule’s impact on efficiency, competition,
and capital formation. See 15 U.S.C. 78c(f).

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

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

¢ Send an e-mail to rule-
comments@sec.gov. Please include File
Number SR-NYSEArca—2011-19 on the
subject line.

Paper Comments

e Send paper comments in triplicate
to Elizabeth M. Murphy, Secretary,
Securities and Exchange Commission,
100 F Street, NE., Washington, DC
20549-1090.

All submissions should refer to File
Number SR-NYSEArca—2011-19. This
file number should be included on the
subject line if e-mail 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
a.m. and 3 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—
NYSEArca—2011-19 and should be
submitted on or before May 19, 2011.

For the Commission, by the Division of
Trading and Markets, pursuant to delegated
authority.1?

Cathy H. Ahn,

Deputy Secretary.

[FR Doc. 2011-10214 Filed 4-27-11; 8:45 am]
BILLING CODE 8011-01-P

DEPARTMENT OF TRANSPORTATION

Office of the Secretary
[Docket No. DOT-0ST-2011-0019]

Agency Information Collection
Activities: Approval of a Revision in
Information Collection(s); Comments
Requested: National Infrastructure
Investments Grant Program or “TIGER
Il Discretionary Grants”

AGENCY: Office of the Secretary (OST),
DOT.

ACTION: Notice and request for
comments.

SUMMARY: The Department of
Transportation (DOT) invites public
comments on a request to the Office of
Management and Budget (OMB) to
approve the revision and amendment of
a previously approved Information
Collection Request (OMB Control #
2105-0563) in accordance with the
requirements of the Paperwork
Reduction Act of 1995 (Pub. L. 104-13,
44 USC 3501 et seq.).

The previous approval granted the
Department of Transportation authority
to collect information involving
National Infrastructure Investments or
“TIGER II” Discretionary Grants
pursuant to Title I of the Transportation,
Housing and Urban Development, and
Related Agencies Appropriations Act for
2010 (the “FY 2010 Appropriations Act).
The Office of the Secretary of
Transportation (“OST”) is referring to
these grants as “TIGER II Discretionary
Grants.” The original collection of
information was necessary in order to
receive applications for grant funds
pursuant to the Transportation, Housing
and Urban Development, and Related
Agencies Appropriations Act of 2010
(“FY 2010 Appropriations Act”), Title
I—Department of Transportation, Office
of the Secretary, National Infrastructure
Investments, Public Law 111-117, 123
Stat. 3034. The purpose of the TIGER II
Discretionary Grants program is to
advance projects that will have a
significant impact on the Nation,
Metropolitan area or a region.

This revision revises the original
request to include an additional
information collection. The additional

1117 CFR 200.30-3(a)(12).
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