
 

 

Regulatory Circular RG14-055 

Date:  April 8, 2014 

To:  CBOE Streaming Markets (CSM) Data Feed Customers and Trading Permit Holders 
From:  Market Data Services 
RE:  CBOE Book Depth Data Feeds 
 

 
Commencing in mid-May, 2014, Market Data Express (MDX) is planning to offer  new CBOE Book Depth 
Data Feeds that include all outstanding quotes and standing orders up to the first five price levels on each 
side of the market (with aggregate size at each level).  Data will be refreshed every 2 minutes.  The new 
data feeds will include non-strategy as well as complex strategy (COB) data for CBOE products.  Current 
CSM BBO and COB data feed customers can arrange to receive the corresponding Book Depth Data 
Feed at no additional cost unless additional lines/ports are required for additional bandwidth.  
 
 
 
Additional Information: 
 
For technical information regarding additional lines/ports, please contact our API Group at 
api@cboe.com.  Customers who want to receive this service should contact Ginny Kowalczyk or Tom 
Knorring to arrange for an appropriate contract.   
 
Ginny Kowalczyk                                            Tom Knorring 
Senior Business Analyst                                 V.P. Market Data Sales 
(312) 786-7764                                               (312) 786-7363 
kowalczy@cboe.com                                      knorring@cboe.com 
 
 
 
 
 


