SIFMA BUSINESS CONTINUITY TEST
Saturday, October 25, 2014
TEST DAY SCRIPT     

	 Exchange/Utility
	Chicago Board Options Exchange

	Test Day Contact

Firm Contact Information
	CBOE Helpdesk:  312-786-7100 or 1-866-728-2263
All firms are required for compliancy purposes to provide the legal firm name and the employee’s legal name and title within the organization.



	Test Description
	Firms can submit quotes/orders in classes that your firm has appointments or your firm can send orders for pre-determined options products listed below.  The exchange will in turn validate the receipt of these orders as defined in the transaction acknowledgement protocol field below. In addition, firms successfully logged into CBOE’s backup data center are strongly encouraged to test the following (if applicable):
· Entry of quotes (Market-Makers only), orders and cancel requests

· Receipt of fill cancel report messages

· Receipt of fill report messages

· Connectivity and log-ins to other back-up systems, including:

· Class appointments

· CTMI (Continuous Trade Match web-based interface)

· CTM RTC (Real-time Connection of trade match drop copies)

· CFLEX

· Market Replay

· Risk Controls

CBOE will exchange end of day test files with the OCC with each side verifying transmission and receipt. 

	Trade Date
	October 25, 2014

	Projected Start/End Times
	8:30 a.m. – 12:00 p.m. (CST)

	System to Be Used for Testing
	CBOE Command DR at 400 S. LaSalle

	Transaction Count
	Minimum of 2 Transactions- 2 orders or 2 quotes which are filled or canceled.    


SIFMA BUSINESS CONTINUITY TEST
Saturday, October 25, 2014

TEST DAY SCRIPT 
	Test

Transaction 
	Transaction Type (Buy/Sell, Receive/Deliver, Wire, etc.)
	Security Identifier (Symbol/Cusip/Isin)
	Quantity
	Month
	Strike
	Call/

Put
	Expiration
	QUOTE

	1
	Buy
	PCLN
	100
	Jan
	1610
	Call
	17-2015
	Bid – Offer

.20 – 1.00

1,000 x 1,000



	2
	Sell
	AMZN
	100
	Jan
	180
	Put
	17-2015
	Bid – Offer

.74 – .76

1,000 x 1,000


NOTE:  If your firm requires additional quotes to be added in a specific class/series, please contact the CBOE Helpdesk at 312-786-7100 or 
  866-728-2263.
	Transaction Acknowledgment Protocol
	For each transaction, you will receive either a fill report or cancel report based on the submission of an order, quote or cancel request.

	Availability of Test Day Conference Bridge Line
	NO

	Completion of Test Acknowledgement Protocol
	Once you have completed your testing, please send an email indicating your completion along with your test results to helpdesk@cboe.com and embreyd@cboe.com. Results should include timestamps of first quote and/or order sent to CBOE’s backup systems, confirmation that fill reports were received or not received, and any limitations or restrictions of the firm’s ability to submit orders or quotes or receive fill or cancel reports.

	Other Information
	All firms will be required to pre-test with CBOE prior to the industry test. Contact the API group at api@cboe.com to schedule a pre-test. 
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