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December 13, 2011               2011-073 
 

Temporary MOC Volatility Parameters: Yellow Media Inc. (TSX: YLO) 
 
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 YLO in the Toronto 
Stock Exchange’s (TSX) Market on Close (MOC) facility from December 14, 2011 until 
December 19, 2011.  
 
To support rebalancing activities of the S&P/TSX Composite Index and facilitate increased 
participation in establishing the closing price for YLO, the PME parameter will be set to 5% and 
CPA parameter to 15%, which will differ from the current TSX MOC volatility parameters of PME 
= 3% and CPA = 10%. Upon considering the recent closing price range of YLO and consulting 
TSX MOC participants, the volatility parameters are being widened to permit sufficient offsetting 
liquidity to satisfy a MOC imbalance and arrive at a closing price that reflects the market 
participants’ valuation.  
 
MOC Volatility Parameters 
 
Price Movement Extension (PME) Parameter 
The Price Movement extension parameter is used to determine whether or not the Calculated 
Closing Price (CCP) at the end of the continuous trading session is acceptable. The PME will 
allow a percent range off of the VWAP of the last 20 minutes of regular market trading and the 
last board-lot sale price from the continuous market. If the CCP exceeds the PME parameter the 
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Stephanie Orloff  (416) 814-8848 
 
 
About TMX Group (TSX-X) 
 
TMX Group's key subsidiaries operate cash and derivative markets for multiple asset classes including 
equities, fixed income and energy. Toronto Stock Exchange, TSX Venture Exchange, TMX Select, 
Montreal Exchange, Canadian Derivatives Clearing Corporation, Natural Gas Exchange, Boston Options 
Exchange (BOX), Shorcan, Shorcan Energy, Equicom and other TMX Group companies provide listing 
markets, trading markets, clearing facilities, data products and other services to the global financial 
community. TMX Group is headquartered in Toronto and operates offices across Canada (Montreal, 
Calgary and Vancouver), in key U.S. markets (Houston, Boston and Chicago) as well as in London and 
Beijing. For more information about TMX Group, visit our website at www.tmx.com. 
 
A French version of this notice is available on our web site at www.tmx.com. Une version française de cet 
avis est disponible sur notre site Web à l’adresse www.tmx.com. 


