October 6, 2000

Via Electronic Mail

Ms. Fileen A Donovan

Acting Sccretary

Commodity Futures Tradimg Commission
Three Lafayette Centre

L1SS 218t Street. NoW.L

Washmgton, D.C. 20581

Re: CBOE Fuwres Exchange, 11.C Rule Certificaton

Submission Number CI1:-20006-15

Dear Ms. Donovan:

Pursuant to Sécuon Scie)(1) of the Commodity E:xchange Act. as amended ("Act”). and
§40.6(a) of the regulations promulgated by the Commodity Futures Trading Commission
{"Conumssion”) under the Act. CBOE Futures Exchange, 1.LC ("CFE" or "Exchange") hereby
submits a CFE rule amendment (" Amendment™) that expands the number of contract months that
CFE may list for trading with respeet to the CBOE Volatility Index ("VIX") futures contract and
the CBOE DUA Volatility Index ("VXD") futures contracts.

The Amendment will become effective on October 9. 2006.

CIT- s not aware of any substanuive opposing views to the Amendment. CFE hereby
certifies that the Amendment complies with the Act and the regulations thereunder.

The Amendment, marked to show addittons mn underlined text and deletions 1n
|bracketed] text. consists of the following:
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Rule 1202. Contract Specifications

(a) No change.

(b Schedule. The [xchange may hist for trading up to [three] six near-term
sertal months and five months on the February quarterly cycle for the VIX futures
contract. ‘The final settlement date for a VIX futures contract shail be on the Wednesday
that 1s thirty days prior to the third Friday of the calendar month immediately following

the month in which that contract expires.

The trading days for VIX futures contracts shall be the same trading days of options on
the S&P 500 Composite Stock Price Index, as those days are determined by CBOE.
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The trading hours for VIX futures contracts are from 8:30 a.m. Chicago me 1o 3:15 p.m.
Chicago time.

(c)- (n) No change.
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Rule 1702. Contract Specifications
{a) No change.
(b) Schednie. The Exchange mav hst for trading up to [three] six near-term

sertal months and five months 1 the Februun: quanterly cyele (February, May. August,
November).  The final seitlement date for the VXD futures contract shall be the
Wednesday that s thirty days prior to the third Friday of the calendar month immediately
followimg the month in which the appheable VXD futures contract expires,

The tradimg davs tor VXD tutures contracts shall be the same trading days of options on
the Dow Jones Industrial Average Index. as those davs are determined by CBOL.

The tradimg hours tor VXD futures contracts are from 8:30 a.m. Chicago time to 3:15
p.m. Chicago hme.

{cy - (n) No change.
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Questions regarding this submission may be directed to Arthur Remnstemn at (312) 786-
7370 or Jenny Klebes at (312) 786-7466. Please reference our subnnssion number CFE-2006-13
m any related correspondence.

CROI Futures Exchange, L1.C

Managing Director

ce: Thomas Leahy (CFTC)
Mark Baumgardner (OC()
Edward Dasso (NFA)



