


Appendix A 

Obvious and Catastrophic Errors During Limit and Straddle States 

For the month of October 2013, the Exchange collected the following dataset containing the data 
for each Straddle and Limit State in optionable stocks.   

Symbol Start 
Time 

Executed 
Volume 

High 
Execution 
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Execution 
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Review 
Requests 

Time 
weighted 
quote bid-
ask spread 

Price Indicator 
Change > 30% 
last option 
price by OPRA 

None None None None None None  None None 
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