AMEX

Q=Startin MATERIAL
M’:"‘fm 2 Month Percentages NUMBER OF ORDERS BY TYPE ASPECTS
( ) |of Quarter PDF NAME
NON- NON-
DURATIO | DIRECTED, mareer | uMIT | omHER orecten) marker | umir | omeer
MARKET CENTER | ™| oroers |SIecTe0l orpers | oroers | oroers | orpers |PIReCTER| orpers | orErs | oroers
ARCA LY % % 0%  100% % ] 2 0 2 0 None
ovGM Ly 0% 0% 0% 0% 0% 0 0 0 0 0 None
FBCO wLy 0% 0% 0% 0% % 0 0 0 0 0 None
HB-CCG Ly % % 0% 0% % 0 o 0 0 0 None
JEFALGO4 LY 0% 0% 0% 0% 0% 0 0 0 0 0 None
MS-ALGO Ly % % % % 0% 0 0 0 0 0 None
MSSORT  JULY 0% 0% 0% 0% 0% 0 0 0 0 0 None
PERSH2 JuLy % 0% 0% % % 0 0 0 0 0 None
PRSHNYSE  JULY % 0% 0% % % 0 o 0 0 0 None
PRSHSMRT  JULY 0% 0% 0% 0% 0% 0 0 0 0 0 None
TACTEX2 Y 0% 0% 0% 0% 0% 0 0 0 0 0 None
Total 2 0 2
NASDAQ
Q=Startin MATERIAL
M':"l:(i' f:l;':) g Month Percentages NUMBER OF ORDERS BY TYPE ASPECTS
of Quarter PDF NAME
NON- NON-
DURATIO | DIRECTED, MaRKeT | umT | omHer [ommectep MARKET | umMIT | omier
WAKET CENTER| "N | onoers |"eecten| oroers | orers | oroers | oroes | IRECTE0l oroers | 0RDERS | ORDERS
ARCA LY % 0% 5% 5% [ ] 225 168 57 0 None
ovGM Ly % 0% 0% 60% 0% 0 a7 19 bt 0 None
FBCO ey 0% % 7% 3% 0% 0 2 14 7 0 None
HB-CCG Ly 0% 0% 0% 0% 0% 0 0 0 ) 0 None
JEFALGO4  JULY 0% 0% 81%  19% 0% 0 17 o7 2 0 None
MS-ALGO ULy 0% 0%  100% 0% 0% 0 ) 1 0 0 None
MSSORT  JULY 0% 0%  100% 0% 0% 0 1 1 0 0 None
PERSH2 Ly 0% 0%  67% 3% 0% 0 6 4 2 0 None
PRSH-NYSE  JULY % 0% 0% % 0% 0 0 o 0 0 None
PRSH-SMRT  JULY 0% 0% 6%  33% 0% 0 3 2 1 0 None
TACTEX2 uLy % 0%  se% 2% 0% 0 91 53 3 0 None
Totat s02) 349 153
NYSE
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NON- NON-
DURATIO | OIRECTED! marker | umir | omuer |omecten MaRKeT | umrr | omHer
MARKET CENTER} ™ ™| ORDERS nm ORDERS | ORDERS | ORDERS | ORDERS Dém ORDERS | ORDERS | ORDERS
ARCA LY 0% % 6%  31% 0% 0 983 583 360 0 None
oveM oy 0% 0% 4%  58% 0% 0 126 53 7 0 None
FBCO uwy 0% 0% 6%  38% % 0 120 74 6 0 None
HB-CCG Ly % 0% 3% 6% 0% 0 17 6 1 0 None
JEFALGO4 LY % 0% 4% 26% % 0 s a3 150 0 None
MS-ALGO LY 0% 0% 0% 0% 0% 0 0 0 0 0 None
M5-SORT Ly 0% 0%  100% 0% 0% 0 1 1 0 0 None
PERSH2 oLy 0% 0% 8% 20% % 0 2 2 5 0 None
PRSH-NYSE  JULY 0% 0% 4% 5% 0% 0 3 15 16 0 None
PRSH-SMRT  JULY 0% % % 0% 0% 0 0 0 0 0 None
TACTEX2 Ly 0% 0%  S3%  47% 0% ) M2 125 0 None
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ot c‘“‘") 9 Month Percentages NUMBER OF ORDERS BY TYPE ASPECTS
(4 Letters) | of Quartes POF NAME
NON- NON-
DURATIO |DIRECTED MareeT | umir | omeer |omrecten marker | umir | omier
MARKET CENTER| ™' | oRoeRs |"oec el oroers | orpers | oroers | oRoERs |PeCrio] oroews | orpERs | oRDERS
ARCA LY % % 0% 0% 0% 0 0 0 0 0 None
oveM Ly 0% 0% % 0% 0% 0 0 0 0 0 None
£BCO Ly 0% 0% 0% 0% 0% 0 0 0 0 0 None
HB-CCG ey % 0% 0% 0% 0% 0 0 0 0 0 None
JFALGD4 LY % 0% 0% % 0% 0 0 0 0 0 None
MS-ALGO WLy % 0% % 0% % 0 0 0 0 0 None
MS-SORT Ly % 0% % 0% 0% 0 0 0 0 0 None
PERSH2 LY % 0% % 0% 0% 0 0 0 0 0 None
PRSH-NYSE  JULY % 0% 0% 0% 0% 0 0 0 0 0 None
PRSHSMRT  JULY 0% 0%  100% 0% 0% 0 1 1 0 0 None
TACTEX?2 Ly % 0% % 0% 0% 0 ) 0 0 0 None
Toal 1 1 )
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Q=Startin MATERIAL
thl:?g(&t LC:t’t‘:f;) g Month Percentages NUMBER OF ORDERS BY TYPE ASPECTS
of Quarter, PDF NAME
ouratio |orecten) NN | marker | umrr | omer |pmecten| NON- | marker | ummr | oTHeEr
MARKET CENTER| “ ™~ " orpers |PIRECTED| grpers | orDERS | ORDERS | ORDERS |PIRECTEP| orpERS | ORDERS | ORDERS
ORDERS ORDERS
ARCA AUGUST 0% 0%  100% 0% 0% 0 3 3 0 0 None
CVGM AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
FBCO AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
HB-CCG  AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
JEFALGO4  AUGUST 0% 0%  100% 0% 0% 0 1 1 0 0 None
PERSHZ  AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
PRSH-NYSE  AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
TACTEX2  AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
Total 4 4 0
NASDAQ
Q=Startin MATERIAL
M",';'Dk(it f:t’t‘:‘:;) g Month Percentages NUMBER OF ORDERS BY TYPE ASPECTS
of Quarter PDF NAME|
MARKET CENTER| DURATIO [DIRECTED DIgEo(?‘I:ED MARKET | umrt | oTHeR |precTeD mgggr-eo MARKET | umMIT | OTHER
N | oroERS oRrDERS | ORDERS | ORDERS | ORDERS ORDERS | ORDERS | ORDERS
ORDERS ORDERS
ARCA AUGUST 0% % 6%  34% 0% 0 246 162 84 0 None
CVGM AUGUST 0% 0%  79%  21% 0% 0 a8 38 10 0 None
FBCO AUGUST 0% 0%  81%  19% 0% 0 32 26 6 0 None
HB-CCG  AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
JEFALGO4  AUGUST 0% 0%  75%  25% 0% 0 207 156 51 0 None
PERSH2  AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
PRSH-NYSE  AUGUST 0% 0% 0% 0% 0% 0 0 0 0 0 None
TACTEX2  AUGUST 0% 0%  65%  35% 0% 0 105 68 37 0 None
Total 638 450 188
NYSE
Q=Startin MATERIAL
M",',?'Dk(it f:t't‘;f;) g Month Percentages NUMBER OF ORDERS BY TYPE ASPECTS
of Quarter PDF NAME
MARKET CENTER| DURATIO |DIRECTED DIE%IED mARKeT | umrr | other |owecTep ngg;&o MARKET | umrr | omHEr
N | oRDERS ORDERS | ORDERS | ORDERS | ORDERS ORDERS | ORDERS | ORDERS
ORDERS ORDERS
ARCA AUGUST 0% 0%  60%  40% 0% 0 751 451 300 0 None
CVGM AUGUST 0% 0%  59%  41% 0% 0 119 70 49 0 None
FBCO AUGUST 0% 0% 5%  25% 0% 0 81 61 20 0 None
HB-CCG  AUGUST 0% 0% 2% 7% 0% 0 31 7 24 0 None
JEFALGO4  AUGUST 0% 0%  72%  28% 0% 0 795 574 221 0 None
PERSH2  AUGUST 0% 0%  71%  29% 0% 0 45 32 13 0 None
PRSH-NYSE  AUGUST 0% 0%  20%  80% 0% 0 25 5 20 0 None
TACTEX2  AUGUST 0% 0%  57%  43% 0% 0 258 146 12 0 None
Total 2105, 1346 759
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Q=Startin MATERIAL
et St’t‘;fs')"m“ g Month of Percentages NUMBER OF ORDERS BY TYPE ASPECTS
Quarter PDF NAME
ouratio [oRecTED| NON | marker | umrr | otHer |owectep] NON- | marker | ummr | omHer
A RXELCERIER N | oroers |PIRECTED] oeners | oroers | orDers | oroers |PRRECTED| orpers | oRDERS | ORDERS
ORDERS ORDERS
ARCA SEPTEMBEF 0% 0%  66%  34% % 0 226 149 77 0 None
CVGM SEPTEMBEF 0% 0%  38%  62% 0% 0 34 13 21 0 None
FBCO SEPTEMBEF 0% 0% 3%  69% 0% 0 16 5 1 0 None
HB-CCG SEPTEMBEF 0% 0% 0% 0% 0% 0 0 0 0 0 None
JEFALGO4  SEPTEMBEF 0% 0%  69%  31% 0% 0 305 209 9% 0 None
PERSH2 SEPTEMBEF 0% 0% 0% 0% 0% 0 0 0 0 0 None
PRSH-NYSE  SEPTEMBEF 0% 0% 0% 0% 0% 0 0 0 0 0 None
PRSH-SMRT  SEPTEMBEF 0% 0%  100% 0% 0% 0 3 3 0 0 None
TACTEX2  SEPTEMBEF 0% 0%  62%  38% 0% 0 106 66 40 0 None
Total 690 445 245
NYSE
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S SQ;:)MP 10(4 15 Month of Percentages NUMBER OF ORDERS BY TYPE ASPECTS
Quarter PDF NAME
ouratio [prectep|  NON_ | marker | umr | oter |omecten| NON | marker | ummr | omher
WSR2 N | oroers |PTRECTED] oepers | oroers | orers | oroers |PRECTEDY orpers | oroers | oroers
ORDERS ORDERS
ARCA SEPTEMBEF 0% 0% 6% 3% 0% 0 258 315 3 0 None
CVGM SEPTEMBEF 0% 0%  29% 7% 0% 0 89 2 63 0 None
FBCO SEPTEMBEF 0% 0%  62%  38% 0% 0 48 30 18 0 None
HB-CCG SEPTEMBEF 0% 0% 3%  64% 0% 0 36 13 23 0 None
JEFALGO4  SEPTEMBEF 0% 0% 7%  26% 0% 0 838 619 219 0 None
PERSH2 SEPTEMBEF 0% 0%  100% 0% 0% 0 1 1 0 0 None
PRSH-NYSE  SEPTEMBEF 0% 0% 3%  63% 0% 0 4 17 29 0 None
PRSH-SMRT  SEPTEMBEF 0% 0% 0% 0% 0% 0 0 0 0 0 None
TACTEX2  SEPTEMBEF 0% 0% 7% 29% 0% 0 171 121 50 0 None
Total 1687 1142 545




