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► We encourage your input on these and other exchange matters.   

        Please feel free to contact us directly with your comments.      

 

        Bill Brodsky: brodsky@cboe.com                 Ed Tilly: tillye@cboe.com     

      

SPXpm Options 

► On Wednesday, volume in SPXpm options at C2 reached a new high of 38,225 contracts, which topped the previous high of 

18,965 contracts on November 17.  See the press release at http://www.c2exchange.com/aboutc2/releases.aspx for details. 

Yesterday, open interest in SPXpm options reached a new high of 110,332 contracts, surpassing the previous high of 96,868 

contracts set in November 2011.  

Options and Futures on CBOE Crude Oil ETF Volatility Index 

► Also at the FIA press breakfast on Wednesday, CBOE announced that options and futures on the CBOE Crude Oil ETF 

Volatility Index (OVX) will launch in the coming weeks.  Security futures on OVX will begin trading at CFE on Monday, March 

26, while options will begin trading at CBOE on Tuesday, April 10.  Barclays Capital will serve as LMM for the security 

futures and Group One Trading will serve as DPM for the options.  

► For more information, see CFE Regulatory Circulars RG12-015 and RG12-027 at http://cfe.cboe.com/aboutcfe/regcirc.aspx.  

   CBOE FLORIDA EVENTS 

► This week, CBOE participated in two major industry events in Florida.   

► RMC: Sunday through Tuesday, CBOE hosted its 28th annual Risk Management Conference in Bonita Springs. The event 

attracted financial professionals from across the country to discuss the latest trends and strategies in trading equity 

derivatives. In his Monday morning address to the conference, CBOE Chairman and CEO Bill Brodsky announced the first 

CBOE Risk Management Conference Europe will be held this September 5-7 in Dublin, Ireland. Visit 

www.cboermc.com/europe for details.        

► FIA: Tuesday through Thursday, CBOE and CFE were at the Futures Industry Association (FIA) conference in Boca Raton.  On 

Tuesday, CBOE Chairman and CEO Bill Brodsky represented CBOE at the World Federation of Exchanges (WFE) chairmen’s 

breakfast meeting.  In the afternoon, CFE participated in the “InformationXchange” sessions, giving a presentation to the 

conference on the latest news and product developments at CFE.  On Wednesday, CBOE hosted a press breakfast in the 

morning and an analyst luncheon in the afternoon.  On Thursday, CBOE President and COO Ed Tilly was joined by other 

options exchange leaders for the “Options Markets” panel discussion.     

   PRODUCT NEWS 

► This week, CBOE began publishing values for the CBOE “VIX of VIX” Index (ticker: VVIX). VVIX reflects the market’s 

consensus view of expected volatility of the 30-day forward price of the VIX Index and provides new information for 

investors looking to formulate trading strategies based on the relationship between the VIX Index and the volatility of the 

VIX Index. The new benchmark was unveiled Wednesday at CBOE’s press breakfast at the Futures Industry Association (FIA) 

conference in Florida.  For a complete overview, go to www.cboe.com/VVIX.  

  NEW “VIX OF VIX” INDEX 


