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QUARTERLY MARKET IMPACT / TRADING PATTERN REPORT – Q3 2019 
PM-SETTLED S&P 500 INDEX OPTIONS  
 
On September 2, 2011, the C2 Options Exchange, Incorporated (“C2”) received approval of a 
proposed rule change to list and trade PM-Settled S&P 500 Index Options that expire on the third 
Friday of the month on a 14-month pilot basis.  The Chicago Board Options Exchange 
(“CBOE”) became the sole market for PM-Settled S&P 500 Index Options on February 19, 
2013.  The pilot program expires on November 4, 2019 unless otherwise extended. 
 
As part of this pilot program, on a periodic basis CBOE will submit reports analyzing volume 
and open interest for Expiration Friday, PM-Settled S&P 500 Index Option Series (“SPXpm”).  
Pursuant to the terms of the pilot program, CBOE is submitting this interim report to the SEC. 
 
Monthly Analysis of Volume & Open Interest: 
This interim pilot report data reflects trading activity in SPXpm options during Q3 2019 (July 1, 
2019 through September 30, 2019).   
 
1. Monthly volume aggregated for all SPXpm trades 
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2. Monthly volume for SPXpm trades aggregated by expiration date 
 

 
 
 
 

3. Monthly volume for individual SPXpm series 
 

 
See Attached Spreadsheet Tab “SPXpm Monthly Volume by Series” 
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4. Month-end open interest aggregated for all SPXpm series 
 

 
 

 
5. Month-end open interest for SPXpm series aggregated by expiration date 

 

 
 



 

Page 4 of 8 

 
 

6. Month-end open interest for individual SPXpm series 
 

See Attached Spreadsheet Tab “SPXpm Month-end OI by Series” 
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Monthly Analysis of XSP PM Volume & Open Interest: 
 

7. Monthly volume aggregated for all XSP PM trades 
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8. Monthly volume for XSP PM  trades aggregated by expiration date 

 
 



 

Page 7 of 8 

 
 
 
 

9. Monthly volume for individual XSP PM series 
 

See Attached Spreadsheet Tab “XSP Monthly Volume by Series” 
 
 
10. Month-end open interest aggregated for all XSP PM series 

 

 
 
11. Month-end open interest for XSP PM series aggregated by expiration date 
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12. Month-end open interest for individual XSP PM series 
 

See Attached Spreadsheet Tab “XSPPM Month-end OI by Series” 
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