Cboe

Christopher J. Kirkpatrick

Secretary

August 22, 2024

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

Re:

Cboe Futures Exchange, LLC Rule Certification
Submission Number CFE-2024-016

Dear Mr. Kirkpatrick:

Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended (“Act”), and
Regulation 40.6(a) promulgated by the Commodity Futures Trading Commission (“CFTC” or
“Commission”) under the Act, Cboe Futures Exchange, LLC (“CFE” or “Exchange”) hereby submits
a CFE rule amendment (“Amendment”) to delete the CFE rule chapters for AMERIBOR futures and
other references to AMERIBOR futures in CFE rules. Exhibit 1 to this submission sets forth the rule
changes included in the Amendment. The Amendment will become effective on September 9, 2024.

The CFE Rulebook currently includes five rule chapters relating to AMERIBOR futures.
Those rule chapters include:

Chapter 14 of the CFE Rulebook relating to Cboe AMERIBOR Term-30 (“AMT1”)
futures;

Chapter 20 of the CFE Rulebook relating to Cbhoe Three-Month AMERIBOR (“AMB3”)
futures;

Chapter 21 of the CFE Rulebook relating to Cboe AMERIBOR Term-90 (“AMT3”)
futures;

Chapter 22 of the CFE Rulebook relating to Cboe One-Month AMERIBOR (“AMB1”)
futures; and

Chapter 25 of the CFE Rulebook relating to Cboe 7-Day AMERIBOR (“AMW?”) futures.

These rule chapters include rule provisions relating to the contract specifications, settlement, and other
product attributes of these AMERIBOR futures products.

CFE no longer has any AMT1, AMB3, AMT3, AMB1, or AMW contract expirations listed for
trading and therefore no open interest exists in any of these AMERIBOR futures products.

Because CFE no longer lists any AMERIBOR futures for trading and does not intend to do so
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in the future, CFE is deleting the provisions of Chapter 14, Chapter 20, Chapter 21, Chapter 22, and
Chapter 25 from the CFE Rulebook.

CFE is also deleting references to AMERIBOR futures contained in Chapter 1 (Definitions) of
the CFE Rulebook and in Policy and Procedure XI1X (Submission Time Frames) of the Policies and
Procedures Section of the CFE Rulebook.

CFE believes that the Amendment is consistent with Designated Contract Market Core
Principle 7 (Availability of General Information) under Section 5 of the Act because it will remove
rules that relate to products that are no longer available for trading on CFE and that CFE has no intention
to re-list in the future.

CFE believes that the impact of the Amendment will be beneficial to the public and market
participants. CFE is not aware of any substantive opposing views to the Amendment. CFE hereby
certifies that the Amendment complies with the Act and the regulations thereunder. CFE further
certifies that CFE has posted a notice of pending certification with the Commission and a copy of this
submission on CFE’s website (http://www.cboe.com/us/futures/regulation/rule filings/cfe/) concurrent
with the filing of this submission with the Commission.

Questions regarding this submission may be directed to Arthur Reinstein at (312) 786-7570
and Shane Wilkerson at (484) 798-9350. Please reference our submission number CFE-2024-016 in
any related correspondence.

Choe Futures Exchange, LLC

/s/ Laura Fuson

By: Laura Fuson
Managing Director


http://www.cboe.com/us/futures/regulation/rule_filings/cfe/

EXHIBIT 1

The Amendment, marked to show additions in underlined text and deletions in stricken text,
consists of the following:

Cboe Futures Exchange, LLC Rulebook
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CHAPTER 22
RESERVED
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Cboe Futures Exchange, LLC
Policies and Procedures Section of Rulebook
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Policy and Procedure XIX. Submission Time Frames (Rules 402(c))
All times referenced in this Policy and Procedure are Chicago time.

A. Cboe Volatility Index (“VX”), Mini Cboe Volatility Index (“VXM”), Choe® iBoxx®
iShares® Bond Index (“CB Index”), and Cboe® iBoxx® $ Emerging Market Bond Index
(“IEMD”) and- AMERIBOR Futures Submission Time Frames

The time frames during which Trading Privilege Holders may submit Orders (including Cancel
Orders and Cancel Replace/Modify Orders) to the CFE System for VX, VXM, CB Index, and IEMD
anrd-AMERIBOR futures are set forth in the chart below.

What May be Submitted to

Time Frame Period Type CFE System
4:00 p.m.* to 5:00 p.m. Queuing Period Orders (except Market Orders,
(Sunday) Immediate or Cancel Orders

and Fill or Kill Orders)**
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5:00 p.m. (previous day) to
8:30 a.m. (Monday — Friday)

Extended Trading Hours

Orders (except Market Orders)

Orders (except Market Orders)
until 8:00 a.m. in expiring VX
or VXM future on its final
settlement date

8:30 a.m. to 3:00 p.m.
(Monday — Friday)

Regular Trading Hours

Orders (except Market Orders
in CB Index, and IEMD and
AMERIBOR futures)

3:00 p.m. to 4:00 p.m.
(Monday — Friday)

Extended Trading Hours

Orders (except Market Orders)

4:00 p.m. to 4:45 p.m.
(Monday — Thursday)

Suspended

Nothing (except Cancel Orders
after CFE System restart)

4:45 p.m.* to 5:00 p.m.
(Monday — Thursday)

Queuing Period

Orders (except Market Orders,
Immediate or Cancel Orders
and Fill or Kill Orders)**

4:00 p.m. (Friday) to 4:00 p.m.
(Sunday)

Suspended

Nothing (except Cancel Orders
after CFE System restart)

5:00 p.m. (previous day) to
3:00 p.m. (Monday — Friday)

(Solely for Trade at Settlement
(“TAS”) transactions in VX
and VXM futures)

Extended and Regular
Trading Hours for all types of
TAS transactions in VX and
VXM futures

TAS Orders are accepted until
3:00 p.m.

No TAS Orders are accepted
from 3:00 p.m. to 4:45 p.m.
(Monday — Thursday)

No TAS Orders are accepted
from 3:00 p.m. to 4:00 p.m.
(Friday)

TAS Orders are accepted from
4:00 p.m.*** to 5:00 p.m.
during Queuing Period
(Sunday) and from
4:45 p.m.*** to 5:00 p.m.
during Queuing Period
(Monday — Thursday)**
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Whenever VX, VXM, CB Queuing Period Orders (except Market Orders,

Index, or IEMD er Immediate or Cancel Orders
AMERIBOR futures are in a and Fill or Kill Orders)**
gueuing period
Whenever trading in VX, Halted Nothing (except
VXM, CB Index, or IEMD ef Cancel Orders)

AMERIBOR futures is halted

Whenever trading in VX, Suspended Nothing (except Cancel Orders
VXM, CB Index, or IEMD et after CFE System restart)
AMERIBOR futures is
suspended

*A queuing period for VX, VXM, CB Index, and IEMD ard-AMERIBOR non-TAS single leg Contract
expirations and non-TAS spreads at the beginning of a Business Day or that otherwise follows
immediately after the CFE System is in a suspended state for that product commences at the referenced
start time for the queuing period plus a randomized time period from three to six seconds.

**Qrders permitted to be submitted to the CFE System during these times are not executable until
extended or regular trading hours next commence or open trading resumes following a trading halt or
suspension.

***A queuing period for any VX and VXM TAS single leg Contract expirations and TAS spreads at
the beginning of a Business Day or that otherwise follows immediately after the CFE System is in a
suspended state for that product commences at the referenced start time for the queuing period plus a
randomized time period from zero to three seconds.

B. Submission Time Frames for All Exchange Contracts Other Than VX, VXM, CB Index,
and IEMD and-AMERIBOR Futures

The queuing period for any TAS single leg Contract expirations and TAS spreads in Exchange
Contracts other than VX and VXM futures commences for each Business Day at 5:00 p.m. on the
previous calendar day plus a randomized time period from zero to three seconds. The queuing period
for any non-TAS single leg Contract expirations and non-TAS spreads in Exchange Contracts other
than VX, VXM, CB Index, and IEMD ard-AMERIBOR futures commences for each Business Day at
5:00 p.m. on the previous calendar day plus a randomized time period from three to six seconds.

A queuing period for any TAS single leg Contract expirations and TAS spreads in Exchange
Contracts other than VX and VXM futures that follows immediately after the CFE System is in a
suspended state for that product other than at the beginning of a Business Day commences at the
referenced start time for the queuing period plus a randomized time period from zero to three seconds.
A queuing period for any non-TAS single leg Contract expirations and non-TAS spreads in Exchange
Contracts other than VX, VXM, CB Index, and IEMD ard—AMERIBOR futures that follows
immediately after the CFE System is in a suspended state for that product other than at the beginning
of a Business Day commences at the referenced start time for the queuing period plus a randomized
time period from three to six seconds.
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The CFE System accepts Orders (including Cancel Orders and Cancel Replace/Modify Orders)
for Exchange Contracts other than VX, VXM, CB Index, and IEMD ard-AMERIBOR futures during
the queuing period (except for Market Orders, Immediate or Cancel Orders and Fill or Kill Orders).
Orders permitted to be submitted to the CFE System during the queuing period are not executable until
trading hours next commence.

The trading hours for Exchange Contracts other than VX, VXM, CB Index, and IEMD and
AMEIRBOR futures are set forth in the rules governing the applicable Contract. The CFE System
accepts Orders (including Cancel Orders and Cancel Replace/Modify Orders) for Exchange Contracts
other than VX, VXM, CB Index, and IEMD anrd-AMERIBOR futures during the respective trading
hours for these Contracts (except to the extent set forth in the rules governing the applicable Contract).

C.-F. No changes.
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