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We encourage your input on these and other 

exchange matters. Please feel free to contact us. 

 

 

Ed Tilly             Chris Isaacson 

TillyE@Cboe.com           Chris@Cboe.com 
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C1 Integration Billing and Fee Updates 
Following the Cboe Options Exchange (C1) migration, 

beginning this month, Cboe plans to introduce changes 

to billing, and billing reports and pricing. See the 

Tradedesk Update for more information, or visit the 

“Sample Billing Reports” section on the technology 

integration website.  
 

Notice Regarding Cboe Connectivity Services 

Agreement and Extranet Addendum 
In connection with the C1 migration, the Connectivity 

Services Agreement and the Extranet Addendum to the 

Connectivity Services Agreement has been amended. 

Please update your records accordingly and distribute 

the information to those who transact with C1. See the 

Tradedesk Update. 
 

Updated VIX Index Website Materials  
Upon migration to Bats technology, Cboe amended the 

modified opening auction process used in connection 

with calculating the final settlement value of the Cboe 

Volatility Index (VIX Index) options and futures, listed on 

C1 and Cboe Futures Exchange (CFE). Since migration on 

October 7, the amended opening volatility process has 

been used in connection with weekly (on October 9) and 

standard (October 16) expirations and the process has 

worked successfully. 
 

As a result, Cboe updated the VIX Index FAQs and related 

Cboe website materials about the VIX Index, derivatives 

listed on the VIX Index, special opening quotation (SOQ) 

auction information and more. See the Tradedesk 

Update. 
 

Cboe’s Volatility Trading Master Class in Asia 

 
Cboe partnered with EQDerivatives to host the 4th annual 

Asia EQD at the Ritz Carlton Hong Kong this week.  Cboe 

kicked off the two day conference on Wednesday with 

Volatility Trading Master Class sessions, devoted to the 

benefits of volatility risk premia and trading volatility 

using VIX and SPX.  Click here to learn more. 

Cboe to Launch Order Book Priority for Retail 
Investors on EDGX Exchange in November 
Earlier this month, Cboe received SEC approval of its new 

Retail Priority program on the Cboe EDGX Exchange and 

plans to launch the program beginning on Friday, 

November 1. 
 

A “Retail Priority Order” is a Retail Order entered on 

behalf of a person that does not place more than 390 

equity orders per day on average during a calendar 

month for its own beneficial account(s).   Retail Member 

Organizations (RMOs) that enter Retail Priority Orders 

are required to review their retail customer’s activity on 

at least a quarterly basis to determine if they meet these 

requirements.  
  
See the press release for more information, or refer to 

the Tradedesk Update for a complete overview of the 

technical details. 
 

Transport Layer Security (TLS) Minimum Version 

Requirement  
Cboe has rescheduled the effective date of a minimum 

version of TLS 1.2 or higher to Saturday, December 7 for 

U.S. equities, options and futures customers that utilize 

Cboe’s Customer Web Portal including the associated 

Secure Web API.  See the Tradedesk Update. 
 

Decommission of Legacy Physical Connectivity 

to C1 and CFE   
Effective January 31, 2020, Cboe will decommission 

legacy physical port connectivity to Cboe Options 

Exchange (C1) and CFE in the Equinix NY4 data center in 

Secaucus, New Jersey.  Connectivity to Cboe Options 

and CFE will remain available from Equinix NY4 through 

latency equalized physical connections. See the 

Tradedesk Update. 
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