July 30, 2021

Cboe Reports Second-Quarter 2021 Financial Results
Cboe Global Markets reported its financial results for the second quarter of 2021 before the market open
this morning. For more information, visit the Investor Relations webpage.

Enhancement to Trade Detail and Trade Data Stamps
Effective Sunday, August 1, for Cboe Futures Exchange (CFE) and Monday, August 2, for Cboe Options
Exchanges, time stamps for the monthly Trade Detail files and daily Trade Data reports will provide
microsecond-level granularity using the HH24:MI:SS.US format. The Trade Data report is available
through the Trade Data tool in the Customer Web Portal. Testing is currently available in the CFE and
all Cboe options certification environments.
See the Tradedesk Update.

Quarterly Rebalance of Options Class Tiers
Cboe Options Exchange rebalances the options class appointment cost tiers every quarter. The
rebalancing using second-quarter data takes effect Monday, August 2.
See the Tradedesk Update.

Cboe Options Introduces 16-Leg Maximum for Non-FLEX Complex Orders
Effective Monday, August 9, Cboe, C2 and EDGX Options Exchanges will each increase the number of
legs it can support on non-FLEX complex (multi-leg) orders from 12 to 16. On Cboe and EDGX Options
Exchanges, one of those complex legs may be a stock leg. The increased number of legs permitted on a
single message will apply to inbound orders, auction responses, outbound reports, strategy definitions
and market data messaging. On the effective date, Cboe Silexx will support up to 16 legs on a single
order ticket. Testing is currently available in the Cboe, C2 and EDGX certification environment.
In addition, a new BOE field, LegPositionEffectsExt, will be introduced to indicate the status of the client
position in the option for each complex option leg and is intended to be used with complex instruments
containing greater than 12 legs. FIX order entry LegPositionEffects will continue to function as it is
currently operating and will accommodate up to 16 legs.
See the Tradedesk Update.
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Cboe Compression Service Multilateral Compression Functionality
On Thursday, August 12, Cboe Options Exchange will introduce multilateral compression for S&P 500
Index (SPX) and SPX Weekly (SPXW) options to the Cboe Compression Service (CSS). Trading Permit
Holders (TPHs) certified in the Cboe certification environment will be able to join multilateral
compression cycles running every Thursday in production. In addition to running the daily match data
service, Cboe will run a hybrid service comprising both multilateral compression and the match data
service on Thursdays.
The first live compression on the effective date will be limited, only accepting positions for the SPXW
options expiring Tuesday, August 31. The limited scope will allow certified TPHs to validate TPH-side
systems integration with a limited number of trades. Subsequent compression cycles will accept
positions in all listed SPX and SPXW options.
See the Tradedesk Update.

Cboe to Extend Global Trading Hours for VIX and SPX Options to
Nearly 24 Hours, Beginning November 21, 2021
Curb Session
As part of the extension of Global Trading Hours (GTH), effective Monday, September 27, Cboe Options
Exchange will introduce a brief Curb session operating from 4:30 p.m. to 5:00 p.m. ET, Monday through
Friday for VIX and SPX options.
Testing is anticipated to become available in the Cboe certification environment Monday, August 2.
Beginning Monday, August 30, Cboe plans to support live Monday through Friday production testing
with designated test symbols during the Curb session. Cboe will also add support for the new Trade
Condition field value disseminated via the Cboe Options Multicast PITCH, TOP and FLEX Feeds for Curb
session trades at the same time as certification enablement and production release of the Curb session.
See the Tradedesk Update.
Testing
Cboe plans to enable testing for the extended GTH session in the Cboe Options Exchange certification
environment beginning Sunday, August 29. On Sunday, September 19, Cboe plans to support live
Monday through Friday production testing with designated test symbols during the extended GTH
session and will schedule four U.S. holiday testing opportunities.
See the Tradedesk Update.

Please Feel Free to Contact Us
We encourage your input on these and other exchange matters. You may email us at
TillyE@cboe.com and Chris@cboe.com.
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