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CBOE to Develop Series of Social Media-
Based Strategy Benchmark Indexes 

 On Tuesday, CBOE announced that it has entered 

into an exclusive licensing agreement with Social 

Market Analytics (SMA) to develop a series of 

sentiment-based strategy benchmark indexes based 

on SMA’s social media metrics.   

 CBOE is exclusively licensing SMA’s proprietary data 

to create strategy benchmark indexes and plans to 

introduce the first index this summer.     

 For more information, read the press release. 

Wednesday Weeklys Volume Continues to 

Grow—More Than 100,000 Contracts Per Day 

 Average Daily Volume (ADV) in SPX Wednesday 

Weeklys, which launched on February 23, has grown 

from 74,114 contracts in May to 105,768 contracts in 

June (through June 14).  

 For more details, visit www.cboe.com/SPX. 

CFE Foreign Communications Hub Fee 
Waivers 

 The CBOE Futures Exchange (CFE) currently has 

fee waivers in place to encourage current and 

prospective CFE Trading Privilege Holders (TPHs) 

and CFE market data recipients to connect to foreign 

communications hubs that may be made available by 

a third party on behalf of CFE. 

 CFE will continue to waive each of the following CFE 

fees through December 31: 

 Monthly Network Access Port Fees 

 TPH Application Fee and Annual TPH Permit 

Fee (for new TPHs) 

 Monthly FIX and CMI Login Fees (and any 

corollary CFE Vector fees) 

 Monthly Market Data Connectivity Fee 

 For details, see CFE Regulatory Circular RG16-014. 

CFE Adds Approved Foreign Jurisdictions 

 CFE recently received approval in Taiwan to have 

the CBOE Volatility Index (VX/VXT) futures contract 

designated as an eligible foreign futures contract for 

Taiwanese traders.  CFE also recently added 

Alberta, Croatia, Korea and Mauritius as approved 

foreign jurisdictions.  

 For more details and a full list of approved foreign 

jurisdictions, see CFE Regulatory Circular RG16-013. 

CFE Co-Hosts Volatility Research Seminar 

 Approximately 125 financial professionals attended a 

volatility research seminar co-hosted by CFE last 

week in Boston. The panel, moderated by Jim Lubin, 

VP and Managing Director of CFE, focused on 

different lenses of volatility, including volatility from 

an investor's perspective, the macro environment of 

volatility, the path of volatility and trading volatility.  
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