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Futures Exchange Reins In Runaway Trading
Algorithms

CME takes emergency measures to combat surging data volumes in Eurodollar futures

Most eurodollar-futures trading is now electronic. In 2003, clerks signaled prices in CME’s Eurodollar
futures pit.
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The Chicago Mercantile Exchange is cracking down on runaway algorithms in one of the world’s
biggest futures markets.

Over the past two months, the volume of data generated by activity in CME’s Eurodollar
futures soared 10-fold, according to exchange statistics. The torrent of data strained trading
systems and prompted complaints to the exchange, traders said. It subsided Monday after CME
took emergency measures to halt it.

SIGNIN

THE WALL STREET JOURNAL.


https://store.wsj.com/shop/us/ca/wsjcan822/?inttrackingCode=aaqxi2pg&icid=WSJ_ON_SPG_ACQ_NA&cx_campaign=WSJCanadaPTSFY22
https://accounts.wsj.com/login?target=https%3A%2F%2Fwww.wsj.com%2Farticles%2Ffutures-exchange-reins-in-runaway-trading-algorithms-11572377375
https://www.wsj.com/news/markets?mod=breadcrumb
https://www.wsj.com/news/author/alexander-osipovich

Continue reading your article with
a WSJ membership

Special Offer
Less than US $1/week

WHAT TO READ NEXT...

i i) p5,
-8 :::5” |
e |

—— ‘ﬁ'lgl‘ﬁih-»;
= L

REVIEW & OUTLOOK
Opinion | Young Men, Guns and Guardrails

4@ WSJEXCLUSIVE

Montecito Home Once Owned by Suzy Parker Gets a Full Restoration and a $19.995 Million
Price Tag


https://www.wsj.com/articles/young-men-guns-and-guardrails-uvalde-texas-robb-elementary-shooting-salvador-ramos-mental-illness-11653514326
https://www.wsj.com/articles/suzy-parker-former-montecito-home-11648239162
https://store.wsj.com/shop/us/ca/wsjcan822/?inttrackingCode=aaqxi2pg&icid=WSJ_ON_SPG_ACQ_NA&cx_campaign=WSJCanadaPTSFY22

STREETWISE
Davos Elite Can’t Agree About the Economy and Neither Can Markets

@ WSJEXCLUSIVE

Apple Boosting Pay Budget for Workers Amid Tight Labor Market

REVIEW &OUTLOOK
Opinion | Beto O’Rourke Goes for Broke


https://www.wsj.com/articles/davos-elite-cant-agree-about-the-economy-and-neither-can-markets-11653568913
https://www.wsj.com/articles/apple-boosting-pay-budget-for-workers-amid-tight-labor-market-11653527996
https://www.wsj.com/articles/beto-orourke-goes-for-broke-texas-greg-abbott-gubernatorial-race-uvalde-shooting-robb-elementary-11653516141

DNEYIST

tte of your romantic and financial affairs

Independent of The Wall Street Journal newsroom
MARKETWATCH

‘Emotions and money do collide’: My girlfriend doesn’t understand how her student loan
works and rents a pricey apartment. What if we marry — and divorce?

MarketWatch

e

Independent of The Wall Street Journal newsroom
MANSION GLOBAL

Nearly 40,000-Square-Foot Megamansion Outside Washington, D.C., Lists for $39 Million

MANSION GLOBAL


https://www.marketwatch.com/story/i-have-great-plans-for-myself-my-girlfriend-doesnt-understand-how-her-student-loan-works-and-rents-a-pricey-apartment-what-if-we-marry-and-divorce-11653430815
https://www.mansionglobal.com/articles/nearly-40-000-square-foot-megamansion-outside-washington-d-c-lists-for-39-million-01652736796

ADVERTISEMENT

Dianomi’

The 'Inflation-Proof’
Stock No One's
Talking About

Empire Financial
Research

This 1 Feature
Revolutionizes
Crypto Trading

Benzinga

The latest news on
commodity markets
from leading
experts

MarketViews

What is the latest

Full coverage for a 1 TSX Stock for

on ETFs? full life. Our life the EV Boom
MarketViews insurance covers The Motley Fool Canada
loans too
Beneva
SPONSORED OFFERS
JCPENNEY: DICK'S SPORTING GOODS:

Memorial Day Event: Up to 50% off + 10% off sitewide - Dick's Sporting
extra 25% off all shopping departments  Goods coupons
- JCPenney promo code

THE HOME DEPOT: WALMART:

Free $20 Home Depot coupon with Pro  Top Walmart coupon: 15% off all
Xtra membership sign up purchases

ULTA BEAUTY: JOURNEYS:

Ulta Beauty Bonus Treat: Free 15-Piece  Spring Sale: 50% off styles + free

Hair Sampler ($124 value) shipping with Journeys coupons


https://www.dianomi.com/click.epl?pn=85783&offer=18900608&savid=222437&can_cookie=1&said=6896&adv=9531&cf=1529.373.WSJ2&unique_id=Yo-7aXMBFQktD0oyTx8EEwAAABE&smartreferer=https%3A%2F%2Fwww.wsj.com%2Farticles%2Ffutures-exchange-reins-in-runaway-trading-algorithms-11572377375
https://www.dianomi.com/click.epl?pn=100809&offer=22589278&savid=257294&can_cookie=1&said=6896&adv=9531&cf=1529.373.WSJ2&unique_id=Yo-7aXMBFQktD0oyTx8EEwAAABE&smartreferer=https%3A%2F%2Fwww.wsj.com%2Farticles%2Ffutures-exchange-reins-in-runaway-trading-algorithms-11572377375
https://www.dianomi.com/click.epl?pn=100939&offer=22618031&savid=257594&can_cookie=1&said=6896&adv=9531&cf=1529.373.WSJ2&unique_id=Yo-7aXMBFQktD0oyTx8EEwAAABE&smartreferer=https%3A%2F%2Fwww.wsj.com%2Farticles%2Ffutures-exchange-reins-in-runaway-trading-algorithms-11572377375
https://www.dianomi.com/click.epl?pn=85782&offer=18900886&savid=222436&can_cookie=1&said=6896&adv=9531&cf=1529.373.WSJ2&unique_id=Yo-7aXMBFQktD0oyTx8EEwAAABE&smartreferer=https%3A%2F%2Fwww.wsj.com%2Farticles%2Ffutures-exchange-reins-in-runaway-trading-algorithms-11572377375
https://www.dianomi.com/click.epl?pn=100901&offer=22619795&savid=257459&can_cookie=1&said=6896&adv=9531&cf=1529.373.WSJ2&unique_id=Yo-7aXMBFQktD0oyTx8EEwAAABE&smartreferer=https%3A%2F%2Fwww.wsj.com%2Farticles%2Ffutures-exchange-reins-in-runaway-trading-algorithms-11572377375
https://www.dianomi.com/click.epl?pn=79525&offer=17672718&savid=254252&can_cookie=1&said=6896&adv=9531&cf=1529.373.WSJ2&unique_id=Yo-7aXMBFQktD0oyTx8EEwAAABE&smartreferer=https%3A%2F%2Fwww.wsj.com%2Farticles%2Ffutures-exchange-reins-in-runaway-trading-algorithms-11572377375
https://www.dianomi.com/whatsthis.pl?id=6896
https://www.wsj.com/coupons/jcpenney
https://www.wsj.com/coupons/dicks-sporting-goods
https://www.wsj.com/coupons/the-home-depot
https://www.wsj.com/coupons/walmart
https://www.wsj.com/coupons/ulta-beauty
https://www.wsj.com/coupons/journeys




