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2. Pipe delimited with field name as first
record

F. Data set of order events received during
Limit States

G. Summary data on order flow of arrivals
and cancellations for each 15-second period
for discrete time periods and sample stocks
to be determined by the SEC in subsequent
data requests. Must indicate side(s) of Limit
State.

1. Market/marketable sell orders arrivals
and executions

a. Count
b. Shares
c. Shares executed

2. Market/marketable buy orders arrivals and
executions

a. Count
b. Shares
c. Shares executed

3. Count arriving, volume arriving and shares
executing in limit sell orders above
NBBO mid-point

4. Count arriving, volume arriving and shares
executing in limit sell orders at or below
NBBO mid-point (non-marketable)

5. Count arriving, volume arriving and shares
executing in limit buy orders at or above
NBBO mid-point (non-marketable)

6. Count arriving, volume arriving and shares
executing in limit buy orders below
NBBO mid-point

7. Count and volume arriving of limit sell
orders priced at or above NBBO mid-
point plus $0.05

8. Count and volume arriving of limit buy
orders priced at or below NBBO mid-
point minus $0.05

9. Count and volume of (3—8) for cancels

10. Include: ticker, date, time at start, time of
Limit State, all data item fields in 1, last
sale prior to 15-second period (null if no
trades today), range during 15-second
period, last trade during 15-second
period

III. On May 28, 2015, Participants provided
to the SEC a supplemental joint assessment
relating to the impact of the Plan and
calibration of the Percentage Parameters as
follows:

A. Assess the statistical and economic impact
on liquidity of approaching Price Bands.

B. Assess the statistical and economic impact
of the Price Bands on erroneous trades.

C. Assess the statistical and economic impact
of the appropriateness of the Percentage
Parameters used for the Price Bands.

D. Assess whether the Limit State is the
appropriate length to allow for liquidity
replenishment when a Limit State is reached
because of a temporary liquidity gap.

E. Evaluate concerns from the options
markets regarding the statistical and
economic impact of Limit States on liquidity
and market quality in the options markets.
(Participants that operate options exchange
should also prepare such assessment reports.)

F. Assess whether the process for entering a
Limit State should be adjusted and whether
Straddle States are problematic.

G. Assess whether the process for exiting a
Limit State should be adjusted.

H. Assess whether the Trading Pauses are too
long or short and whether the reopening
procedures should be adjusted.

[FR Doc. 2017—-20974 Filed 9-29-17; 8:45 am]
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DEPARTMENT OF STATE

[Public Notice: 10148]

Notice of Determinations; Culturally
Significant Objects Imported for
Exhibition Determinations: “David
Hockney” Exhibition

SUMMARY: Notice is hereby given of the
following determinations: I hereby
determine that certain objects to be
included in the exhibition “David
Hockney,” imported from abroad for
temporary exhibition within the United
States, are of cultural significance. The
objects are imported pursuant to an
agreement with the foreign owner or
custodian. I also determine that the
exhibition or display of the exhibit
objects at The Metropolitan Museum of
Art, New York, New York, from on or
about November 21, 2017, until on or
about February 25, 2018, and at possible
additional exhibitions or venues yet to
be determined, is in the national
interest.

FOR FURTHER INFORMATION CONTACT: For
further information, including a list of
the imported objects, contact Elliot Chiu
in the Office of the Legal Adviser, U.S.
Department of State (telephone: 202—
632—6471; email: section2459@
state.gov). The mailing address is U.S.
Department of State, L/PD, SA-5, Suite
5H03, Washington, DC 20522-0505.
SUPPLEMENTARY INFORMATION: The
foregoing determinations were made
pursuant to the authority vested in me
by the Act of October 19, 1965 (79 Stat.
985; 22 U.S.C. 2459), E.O. 12047 of
March 27, 1978, the Foreign Affairs
Reform and Restructuring Act of 1998
(112 Stat. 2681, et seq.; 22 U.S.C. 6501
note, et seq.), Delegation of Authority
No. 234 of October 1, 1999, Delegation
of Authority No. 236-3 of August 28,
2000 (and, as appropriate, Delegation of
Authority No. 257-1 of December 11,
2015). I have ordered that Public Notice
of these determinations be published in
the Federal Register.

Alyson Grunder,

Deputy Assistant Secretary for Policy, Bureau
of Educational and Cultural Affairs,
Department of State.

[FR Doc. 2017-20960 Filed 9-29-17; 8:45 am]
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DEPARTMENT OF STATE

[Public Notice: 10149]

Notice of Determinations; Culturally
Significant Objects Imported for
Exhibition Determinations: “Terracotta
Army: Legacy of the First Emperor of
China” Exhibition

SUMMARY: Notice is hereby given of the
following determinations: I hereby
determine that certain objects to be
included in the exhibition “Terracotta
Army: Legacy of the First Emperor of
China,” imported from abroad for
temporary exhibition within the United
States, are of cultural significance. The
objects are imported pursuant to a loan
agreement with the foreign owners or
custodians. I also determine that the
exhibition or display of the exhibit
objects at the Virginia Museum of Fine
Arts, Richmond, Virginia, from on or
about November 14, 2017, until on or
about March 11, 2018, at the Cincinnati
Art Museum, Cincinnati, Ohio, from on
or about April 18, 2018, until on or
about August 12, 2018, and at possible
additional exhibitions or venues yet to
be determined, is in the national
interest.

FOR FURTHER INFORMATION CONTACT: For
further information, including a list of
the imported objects, contact Elliot Chiu
in the Office of the Legal Adviser, U.S.
Department of State (telephone: 202—
632—6471; email: section2459@
state.gov). The mailing address is U.S.
Department of State, L/PD, SA-5, Suite
5H03, Washington, DC 20522-0505.

SUPPLEMENTARY INFORMATION: The
foregoing determinations were made
pursuant to the authority vested in me
by the Act of October 19, 1965 (79 Stat.
985; 22 U.S.C. 2459), E.O. 12047 of
March 27, 1978, the Foreign Affairs
Reform and Restructuring Act of 1998
(112 Stat. 2681, et seq.; 22 U.S.C. 6501
note, et seq.), Delegation of Authority
No. 234 of October 1, 1999, Delegation
of Authority No. 236-3 of August 28,
2000 (and, as appropriate, Delegation of
Authority No. 257—1 of December 11,
2015). I have ordered that Public Notice
of these determinations be published in
the Federal Register.

Alyson Grunder,

Deputy Assistant Secretary for Policy, Bureau
of Educational and Cultural Affairs,
Department of State.

[FR Doc. 2017-20961 Filed 9-29-17; 8:45 am)]

BILLING CODE 4710-05-P


mailto:section2459@state.gov
mailto:section2459@state.gov
mailto:section2459@state.gov
mailto:section2459@state.gov

		Superintendent of Documents
	2024-06-01T07:11:21-0400
	Government Publishing Office, Washington, DC 20401
	Government Publishing Office
	Government Publishing Office attests that this document has not been altered since it was disseminated by Government Publishing Office




