MIAX Options Appendix A

Obvious and Catastrophic Errors During Limit and Straddle States

For the month of January 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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SRPT SRPT-2019-01-11-P-103.00 01/07/2019 11:31:03 AM STRADDLE 1 3.45 9.58 9.66 3.5 3.5 N/A 0 0
PCG PCG-2019-01-18-P-3.00 01/15/2019 09:35:59 AM STRADDLE 1 0.15 0 12.36 0.2 0.2 N/A 1 0
PCG PCG-2019-02-15-P-4.00 01/15/2019 09:35:59 AM STRADDLE 2 0.85 0 0 0.74 0.74 N/A 0 0
PCG PCG-2019-01-18-P-7.00 01/15/2019 09:35:59 AM STRADDLE 17 1.22 0 0 1.9 1.9 N/A 0 0
PCG PCG-2019-01-18-P-9.00 01/15/2019 09:35:59 AM STRADDLE 13 0.17 10.25 7.78 3.9 3.9 N/A 0 0
PCG PCG-2019-01-18-P-4.00 01/15/2019 09:39:45 AM LIMIT 13 4.39 0 9.98 0.22 0.22 N/A 0 0
PCG PCG-2019-01-18-P-5.00 01/15/2019 09:40:00 AM STRADDLE 5 0.3 0 0.23 0.35 0.35 N/A 0 0
PCG PCG-2019-02-15-P-8.00 01/24/2019 03:14:03 PM STRADDLE 10 0.45 0 0.06 1.35 1.35 N/A 0 0
PCG PCG-2019-02-01-C-17.00 01/24/2019 03:28:38 PM STRADDLE 1 1.55 0 46.08 1 1 N/A 0 0
PCG PCG-2019-02-15-P-7.00 01/24/2019 03:28:49 PM LIMIT 20 0.74 0.71 0.75 0.65 0.65 N/A 0 1
PCG PCG-2019-03-15-P-7.00 01/24/2019 03:28:49 PM LIMIT 22 1 0.24 1.4 0.8 0.8 N/A 1 0
PCG PCG-2019-01-25-C-14.00 01/24/2019 03:28:49 PM LIMIT 1 2.55 2.86 8.51 3.1 3.1 N/A 0 1
PCG PCG-2019-06-21-C-14.00 01/28/2019 11:06:43 AM STRADDLE 3.23 7.92 7.92 3.1 3.1 N/A 0 0
PCG PCG-2019-02-01-P-10.00 01/28/2019 11:06:43 AM STRADDLE 3 1.02 0 0 0.35 0.35 N/A 0 0
PCG PCG-2019-02-01-P-10.50 01/28/2019 11:18:05 AM STRADDLE 100 4.34 2.5 2.19 0.65 0.65 N/A 0 0




