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      Informational Circular    IC-2013-012 

  

TO:  BOX Options Participants  

 

FROM: BOX Market Operations Center 

 

SUBJECT:  Complex Order Book Launch 

 

DATE: April 24, 2013 

 

BOX Options Exchange is pleased to announce the launch of its Complex Order Book1 on Friday 

May 3, 2013. Features include, but are not limited to: Continuous Implied-In/Implied-Out, NBBO 

Price Protection, Market Data Dissemination and Penny Tick Pricing.    

 

All Participants interested in trading Complex Orders on BOX are required to update to the latest 

versions of the BOX services supporting Complex Order trading and re-certify. The protocol 

versions for Complex Orders are:  

 SAIL Protocol A6 

 FIX Specifications v3.6 or higher 

 HSVF Protocol C4 

 

Once updated and certified, Participants must coordinate with the BOX MOC to have their 

connections configured to support Complex Order trading. 

 

Note: Participants who do not wish to trade Complex Orders on BOX are not required to 

make any change. 

 

Please refer to IC-2012-003 for more information on the Complex Order technical 

implementation. 

 

Launch Details: 

 

BOX will gradualy launch the names available for trading and therefore, on May 3, Complex 

Orders will only be available on the following names: 

 

Underlying 
Symbol 

Detail SOLA Group ID 

A AGILENT TECHNOLOGIES, INC AM 

ASTX ASTEX PHARMACEUTICALS, INC. UP 

ATML ATMEL CORPORATION KQ 

CAR AVIS BUDGET GROUP, INC. C5 

CAT CATERPILLAR, INC. CJ 

CJES C&J ENERGY SERVICES INC 2g 

CNK CINEMARK HOLDINGS INC VT 

                                                      
1
 See File No. SR-BOX-2013-01, filed on February 20, 2013 by BOX. 

http://boxexchange.com/assets/Informational_Circular_2012-003_Complex_Order_Participant_Technical_Implementation.pdf
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Underlying 
Symbol 

Detail SOLA Group ID 

FIS FIDELITY NATL INFROMATION SVC 6V 

FRX FOREST LABORATORIES, INC. F8 

GILD GILEAD SCIENCES, INC. G9 

HPQ HEWLETT-PACKARD COMPANY H2 

IRF INTERNATIONAL RECTIFIER CORPORATION OR 

KLAC KLA TENCOR CORP K1 

KO COCA-COLA CO K0 

MBI MBIA INCORPORATED P9 

MFLX MULTI-FINELINE ELECTRONIX Y8 

MT ARCELOR MITTAL EK 

NGLS TARGA RESOURCES PTNRS LP S1 

PLCM POLYCOM INC 5X 

POT POTASH CORP SASK INC WA 

SFLY SHUTTERFLY INC IX 

SONS SONUS NETWORKS INC O4 

TIVO TIVO INC HQ 

TSPT TRANSCEPT PHARMACEUTICALS, INC. 2j 

VSH VISHAY INTERTECHNOLOGY INC VJ 

WFC WELLS FARGO & CO W1 

XLE ENERGY SELECT SECTOR SPDR HL 

 

 

Additional names will be added in the subsequent weeks. 

 

 

Contact 

 

Please contact the Market Operations Center at (866) 768-8845 or by e-mail at 

BOXMOC@boxexchange.com to schedule your re-certification session or should you require any 

additional information. 

 

mailto:BOXMOC@boxexchange.com

