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PARTIAL AMENDMENT 

Cboe Exchange, Inc. (“Cboe Options” or the “Exchange”) submits this Amendment, 

constituting Amendment No. 1, to rule filing SR-CBOE-2020-116 (the “Rule Filing”), in which 

the Exchange”) proposes to add options on the Mini-Russell 2000 Index (“Mini-RUT” or 

“MRUT”) to its P.M. Pilot Program.   

Amendment No. 1 adds the following paragraphs after the last paragraph in Item 3 on page 

13 of the Form 19b-4 and after the last paragraph in Section II.A.2. on page 27 of Exhibit 1: 

In addition to this, the Exchange believes that its existing surveillance and 

reporting safeguards in place are adequate to deter and detect possible manipulative 

behavior which might arise from listing and trading P.M.-settled Mini-RUT options 

and will support the protection of investors and the public interest. Furthermore, the 

trading of P.M.-settled MRUT options will be subject to Exchange Rules governing 

customer accounts, position and exercise limits, margin requirements and trading halt 

procedures, among other Rules, which are designed to prevent fraudulent and 

manipulative acts and practices. 

Amendment No. 1 also adds the following sentence before the last sentence in Item 

7 on page 15 of the Form 19b-4: “The Exchange also represents that it has an adequate 

surveillance program in place to detect manipulative trading in options on the Mini-RUT 

Index to support the protection of investors and the public interest.” 

The Exchange requests accelerated approval of Amendment No. 1. Amendment No. 1 makes 

no substantive changes to the proposed rule change and has no impact on the listing and trading of 

P.M.-settled MRUT options on the Exchange. Amendment No. 1 merely adds additional 
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representation regarding the Exchange’s existing surveillances and safeguards in support of the 

proposal. 




