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Temporary TSX MOC Volatility Parameters  
 

This notice is to announce the temporary adjustment to the Price Movement Extension 
(PME) and Closing Price Acceptance (CPA) parameters which will be applied to the 
symbols identified in the table below in the Toronto Stock Exchange’s (TSX) Market on 
Close (MOC) facility from September 17, 2015 until September 21, 2015. 
 
To support rebalancing activities of the S&P/TSX Small Cap Index and facilitate 
increased participation in establishing the closing price, the PME parameter will be set 
to 10% and CPA parameter to 15% for the symbols in the table below, which will differ 
from the current TSX MOC volatility parameters of PME = 3% and CPA = 10%.  

 

Issue Name  Symbol 

 Argent Energy Trust  AET.UN 

 Dragonwave Inc.  DWI 

 Niko Resources Ltd  NKO 

 Parallel Energy Trust  PLT.UN 

 Petrowest Corporation  PRW 

 Spyglass Resources Corp.  SGL 

 Timmins Gold Corp.  TMM 

 Twin Butte Energy Ltd  TBE 

 
 
Upon considering the recent closing price range of these symbols the volatility 
parameters are being widened to permit sufficient offsetting liquidity to satisfy a MOC 
imbalance and arrive at a closing price that reflects market participants’ valuation. 

 
 
For additional information regarding this announcement, please contact the Account 
Management Team. 
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