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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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Trader E-News 
                                                                                                                                                                                                           March 6, 2020 

 
Reminder – Cboe Market Close for BZX Equities 
Effective today, Friday, March 6, Cboe will introduce 

Cboe Market Close (“CMC”), a closing match process for 

non-Cboe Listed securities, on the Cboe BZX Exchange. 
Members will be able to submit buy and sell Market-On-

Close orders designated for participation in CMC and 

obtain the official closing price for any matched shares. 

See the Tradedesk Update. 
 

Updates to Options Underlying Symbol 
Reference Files 
Effective Friday, March 13, Cboe will modify and provide 

additional fields in the Underlying Symbol Reference 

Files for the BZX, Cboe, C2 and EDGX Options Exchanges. 

For more technical details, see the Tradedesk Update. 
 

Sequence Rollover Capability  
 Effective Monday, March 16, Cboe will introduce 

sequence rollover capabilities for the Multicast Depth of 

Book (“PITCH”) Feeds for the BZX, Cboe, C2 and EDGX 

Options Exchanges. 
 

Maximum Active Order Threshold on PAR 
Effective Monday, March 16, Cboe Options Exchange 

will implement a new maximum active order threshold 

safeguard on PAR terminals used by floor brokers. The 

maximum active order threshold will be set to 999. See 

the Tradedesk Update. 
 

Support for Identifying Terminal Operator and 

Client Information  
Effective Monday, March 23, Cboe Options Exchange 

will add two new optional FIX Tags intended to provide 

terminal operator information and additional client 

information from TPHs using terminals (such as PULSe 

or Silexx). See the Tradedesk Update. 
 

Cboe Adds Support for SendTime BOE Input Field  
Effective Tuesday, March 31, all Cboe affiliated Options 

Exchanges will support the SendTime input field for 

Cancel Order and Purge Orders BOE messages. See the 

Tradedesk Update. 
 

Cboe Options to Discontinue Report2Web 
Effective Monday, April 13, Cboe Options Exchange will 

discontinue the Report2Web website and reports will no 

longer be accessible via the website. Customers may 

request custom reports via the Cboe customized data 

reports website. See the Tradedesk Update. 

Cboe Reports Trading Volume for February 2020 
 

 

On Wednesday, March 4, Cboe Global Markets reported 

February 2020 trading volume. For a full recap of the 

records set for the month, see the press release. 
 

Cboe Options Exchange Town Hall on Business 
Continuity Plans Related to Novel Coronavirus  
Cboe plans to host a Town Hall on Monday, March 9, at 

3:30 pm CT/4:30 pm ET in the 4th floor auditorium to 

discuss: 

 Business Continuity Plan, in the event of a floor 

closure 

 Review of C1 Electronic Only Trading Mode 

Procedures 
 

See the Tradedesk Update for more information. 
 

Novel Coronavirus Update 
Please be advised that Cboe is continuing to closely 

monitor the current situation regarding the novel 

coronavirus (COVID-19).  Cboe has reviewed its 

pandemic planning procedures and is prepared to 

respond appropriately if and when the situation 

progresses.  
 

Please note that as of Wednesday, March 4, visitor 

access to the trading floor is not permitted. Currently, 

there are no plans for any changes that would impact 

trading operations or support of trading on the Cboe 

Options Exchange floor, nor any that would impact Cboe 

equities, options, futures, or FX electronic trading 

platforms. See the Tradedesk Update. 
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Options Total ADV   11.03M 6.73M +63.9% 

Futures Total ADV 0.38M 0.20M +87.7% 

U.S. Equities Matched ADV 1.50B 1.15B +30.4% 

European Equities Matched ADNV €8.70B €9.44B -7.8% 

Global FX Matched ADNV $41.25B $34.52B +19.5% 
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