
 
 
 

 

 

 

 

 
 

Additions underscored 
Deletions [bracketed] 

***** 

Rule 123C - Market On The Close Policy And Expiration Procedures 

***** 

(9) Extreme Order Imbalances at or Near the Close 

The provisions of section (9)(a)(1) of this Rule shall be in effect during a Pilot set to end 
on December [June] 1, 2010. 

(a) To avoid closing price dislocation that may result from an order entered into 

Exchange systems or represented to a DMM orally at or near the close, the 

Exchange may temporarily suspend the following: 


***** 


