Quote Stuffing 120827. CBOE special settlement SUN1.

August 27,2012, VIX is a problem at the CBOE that has been going on for over six
weeks. MXEA is the PHLX.

Under? Cnis? Hi2 HiTimeZ2  SumOfAllZ Average?
WK 40 250 164 15:53:47 2097 374 A2
Ml EA 12 840 B7E 13:07:13 1,560,050 122
Ml S5 4 451 143 12:29:34 423 346 85
E00G 2 580 354 12:57:55 247 443 95
AAPL 33 A51 9:35:12 214 8r0 /5
fl DI 2243 290 15:55:14 15958 5969 89
RSH 1,491 235 14:38:09 185 291 124
FSLR 435 549 10:12:54 167 123 345
CCOmM 2100 1478 14:12:03 118,791 A6
YELF 457 A59 12:01:16 A4 943 118
AN 302 789 14:07:29 a0,014 166
SN 7450 =} 11:67:24 47 /30 A4

SUNI1 is a special settlement option for SUN. A Quote Stuffer is hiding at the CBOE in
this seldom traded chain.

Underlying Option # == Filter Highest HiTime SumOfAll Average
SUNT 2013Jan19 C 60.00 18 76 95123 1173 BS
SUN1 2013Jan19 P 18.00 55 74 13:24:00 3,357 B1
SUN1 2013Jan19 P 20.00 57 73 13:24:00 3437 B0
SUN1 2013Jan19 P 23.00 51 85 9:.45:26 3,980 BS
SUN1 2013Jan19 P 25.00 1 B0 9:.45:26 B0 B0
SUN1 2013Jan19 P 28.00 3 B5  9:51:44 152 B1
SUN1 2013Jan19 P 30.00 2 57 10:45:09 113 57
SUN1 2013Jan19 P 32.00 4 B3 9:58:55 243 B2
SUN1 2013Jan19 P 37.00 26 78 11:03:25 1,569 B4
SUN1 2013Jan19 P 42.00 56 51 13:23:59 3526 BS
SUN1 2013Jan19 P 45.00 10 77 95855 B0 B6
SUN1 2013Jan19 P 47.00 5 85 11:57:24 325 B6
SUN1 2014Jan18 P 20.00 59 52 9:58:55 3,502 B4
SUN1 2014Jan18 P 23.00 59 53 13:23:59 3,780 B4
SUN1 2014Jan18 P 28.00 54 51 13:23:59 3,456 B4
SUN1 2014Jan18 P 30.00 53 54 9:58:55 3535 B3
SUN1 2014Jan18 P 32.00 53 54 9:58:55 3,420 BS
SUN1 2014Jan18 P 37.00 52 80 13:23:59 3,285 B3
SUN1 2014Jan18 P 40.00 44 51 __13:24:00 2,506 B4
SUN1 2014Jan18 P 42.00 43 2 R TS 2,732 B4
SUN1 2014Jan18 P 45.00 30 720 131248 1577 B3

SUNI1 Jan 42 Put. CBOE counting the ask up.



09:46:25.225|BATS 0. 00 O|Mationaleso | CBOE 1.85
0G:45:25.225|BATS 0. a0 O|MationalBBED | CBOE 1.50
0G:48:25.225|BATS 0. a0 O|MationalBED | CBOE 1.585
09:46:25.250|BATS 0. 00 O|Mationaleso | CBOE 2.00
0G:465:25.250|BATS 0. a0 O|MationalBBED | CBOE 2.05
0S:46:25.275|BATS 0. a0 0| WationalBED | CEBOE Z2.10
00:46:25.275 | BATS 0. 00 O|Mationaleso | CBOE 2.15
0G:46:25.300|BATS 0. a0 O|MationalBeD | CBOE 2.20
0%:46:25.300|BATS 0. a0 0| WationalBBED | CBOE 2.25
0G:45:25.300|BATS 0. 00 O|MationalBBD | CBOE 2.30
0G:468:25.325|BATS 0. a0 O|MationalBED | CBOE 2.35
09:46:25.350|BATS 0. 00 O|Mationaleso | CBOE 2.40
0G:465:25.350|BATS 0. a0 O|MationalBBED | CBOE 2.45
0%:46:25.375|BATS 0. a0 0| WationalBED | CEBOE 2.50
09:46:25.375 | BATS 0. 00 O|Mationaleso | CBOE 2.565
0G:45:25.400|BATS 0. a0 O|MationalBeD | CBOE 2.6a0
0%:46:25.400|BATS 0. a0 0| WationalBBED | CBOE Z.8a5
0G:45:25.400|BATS 0. 00 O|MationalBBD | CBOE 2.70
0G:46:25.425|BATS 0. a0 O|MationalBED | CBOE 2.750
09:46:25.450|BATS 0. 00 O|Mationaleso | CBOE 2.80
0%:465:25.450|BATS 0. a0 O|MationalBBED | CBOE 2.85
0%:46:25.475|BATS 0. a0 0| WationalBED | CEBOE Z.80
00:46:25.475 | BATS 0. 00 O|Mationaleso | CBOE 2.95
0G:46:25. 500|BATS 0. a0 O|MationalBeD | CBOE 3.00
0%:468:25.525|BATS 0. a0 0| WationalBBED | CBOE 3.05
0G:465:25.525|BATS 0. 00 O|MationalBBD | CBOE 3.10
0G:46:25.550|BATS 0. a0 O|MationalBED | CBOE 3.15
09:46:25. 550 | BATS 0. 00 O|Mationaleso | CBOE 3. 20
0G:465:25.575 | BATS 0. a0 O|MationalBBED | CBOE 3.25
0%:46:25.575|BATS 0. a0 0| WationalBED | CEBOE 3.30
00:46:25.500|BATS 0. 00 O|Mationaleso | CBOE 3.35
0G:46:25.625|BATS 0. a0 O|MationalBeD | CBOE 3.40
0%:46:25.6825|BATS 0. a0 0| WationalBBED | CBOE 3.45
0G:45:25.650|BATS 0. 00 O|MationalBBD | CBOE 3.50
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With quote stuffing still not under control, how can 3 new option exchanges be justified?
Quote stuffing in the options market must be stopped!



