MIAX Options Appendix A

Obvious and Catastrophic Errors during Limit and Straddle States

For the month of September 2019, the MIAX Options Exchange collected the following dataset containing the data for each Straddle and Limit State in optionable stocks.
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4 Size | Size LULD
KR KR-2019-09-13-P-24.50 09/12/2019 | 10:24:45 AM STRADDLE 1 3.26 2.46 7.38 0.29 0.29 N/A 1 0
KR KR-2019-09-20-C-26.50 09/12/2019 | 10:24:45 AM STRADDLE 1 0.36 0.21 4.94 0.07 0.07 N/A 1 0
MDR MDR-2019-10-18-P-1.00 09/18/2019 | 02:33:35PM STRADDLE 2 0.25 24,35 | 0.84 0.05 0.05 N/A 0 0




