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Trading Schedule for Independence Day Holiday
Cboe U.S. Equities and Options Exchanges will be
closed on Thursday, July 4, and closing early on
Wednesday, July 3, in observance of Independence Day.
Normal trading will resume on Friday, July 5. Cboe
Futures Exchange® (CFE) trading hours for the holiday
can be found here.

Next Technology Migration Conference Call
Tuesday, July 9

Cboe will host its next migration customer conference
call at 11:30 a.m. CT/12:30 p.m. ET on Tuesday, July 9.
Cboe will update customers on the planned migration of
Choe Options Exchange (C1) to Bats technology, planned
for Monday, October 7, subject to regulatory review. For
call details, visit the Technology Integration website.

C1 Technology Migration Feature Pack 8

On Friday, July 12, Choe plans to introduce multiple
enhancements to complex order auction functionality
on EDGX Options, subject to regulatory review. BZX, C2
and EDGX Options will also add support for Markets on
Close (MOC) and Limit on Close (LOC) orders, subject to
regulatory review. See the Tradedesk Update.

Mandatory Training and Certification for Choe
TPHs and Staff

Significant changes are planned for the Cboe trading
floor system applications, including PULSe and PAR 3.0.
On-Floor Trading Permit Holders (TPHs) are required to
participate in testing the PAR 3.0 application and the
Order Management Terminal (OMT) replacement. See a
schedule of testing dates in the Tradedesk Update.

Frequent Trader ID Additions and Corrections -
Change in Procedures

To prepare for the C1 migration, several procedures for
submitting Frequent Trader ID Updates and Corrections
will be modified, pending regulatory review. Certain
changes begin Thursday, August 1. See the Tradedesk
Update.

Chboe Options Regulatory Report Cards Available
on Choe Customer Web Portal

On Monday, July 1, members will be able to download
regulatory report cards for the Cboe BZX, C2 and EDGX
Options Exchanges via the Cboe Customer Web Portal.
See the Tradedesk Update.

Cboe | 400 South LaSalle Street | Chicago, IL 60605

Trader E-News

June 28,2019

CFE and American Financial Exchange Announce
Planned Launch of AMERIBOR® Futures

On Thursday, Cboe announced its plans to launch
futures on the AMERIBOR® (American Interbank Offered
Rate) interest rate benchmark on CFE, subject to
regulatory review. The new futures are expected to
launch Friday, August 16.

AMERIBOR futures will be cash-settled and are designed
to reflect the market expectations of either compounded
daily annualized AMERIBOR interest or average simple
daily annualized AMERIBOR interest. CFE plans to
initially offer two AMERIBOR futures products: three-
month and seven-day contracts, followed by other short-
term products.

Banks and other financial institutions may use the new
futures to hedge variable overnight funding costs and
interest rate risk. Traders may also execute interest rate
trading strategies.

To learn more about AMERIBOR futures, including
product specifications, go to cfe.choe.com/ameribor-
futures, or see the press release. For more information
on AMERIBOR, visit www.ameribor.net.

New Transport Layer Security Requirement

Choe will begin enforcing a new requirement for U.S.
equities, options and futures customers that use Choe’s
Web Portal, including the associated Secure Web API.
Beginning after the close Friday, August 23, version 1.2
of the Transport Layer Security (TLS) protocol will be the
minimum version required. See the Tradedesk Update.

Penny Pilot Program - Replacement Class

On Tuesday, July 2, BZX, Cboe, C2, and EDGX Options
Exchanges will replace a delisted issue in the Penny Pilot
with the next most active, multiply-listed issue not yet in
the Penny Pilot Program. See the Tradedesk Update.

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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