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Block Summaries

December 2001                        YTD 4th Quarter 2001 
 
 Listed Securities  
 Top 50 Brokers  Advertised % of % of Vol.  
 YTD Fourth Quarter 2001  Vol (000) Total   Crossed 

1 MERRILL LYNCH, PIERCE FENNER & 41,934,570 11.42 22.89

2 SALOMON SMITH BARNEY INC. 39,429,301 10.74 11.23

3 CREDIT SUISSE FIRST BOSTON 25,344,522 6.90 22.10

4 UBS WARBURG 23,723,255 6.46 20.07

5 GOLDMAN, SACHS & COMPANY 23,630,333 6.44 26.61

6 MORGAN STANLEY & COMPANY, INC. 22,644,959 6.17 12.91

7 LEHMAN BROTHERS, INC. 21,685,278 5.91 16.14

8 KNIGHT/TRIMARK GROUP INC. 18,559,026 5.06 16.07

9 BEAR STEARNS AND COMPANY 15,532,170 4.23 13.20

10 BANC OF AMERICA SECURITIES LLC 13,495,702 3.68 12.22

11 DEUTSCHE BANC ALEX. BROWN. 13,465,763 3.67 8.65

12 JP MORGAN H&Q 12,820,795 3.49 18.22

13 ABN-AMRO 8,947,718 2.44 4.55

14 PRUDENTIAL SECURITIES, INC. 6,977,838 1.90 13.57

15 ITG, INC. 5,724,404 1.56 57.98

16 SANFORD C. BERNSTEIN COMPANY, 3,982,163 1.08 10.01

17 SG COWEN SECURITIES CORP. 3,737,377 1.02 21.49

18 ROBERTSON STEPHENS 3,148,017 0.86 18.26

19 WACHOVIA SECURITIES 3,068,153 0.84 21.15

20 CIBC WORLD MARKETS 3,040,662 0.83 14.13

21 LYNCH JONES & RYAN/INSTINET 3,020,011 0.82 18.90

22 RBC DOMINION SECURITIES 2,939,448 0.80 0.00

23 JEFFERIES & COMPANY, INC. 2,888,691 0.79 32.69

24 SCHWAB CAPITAL MARKETS L.P. 2,879,615 0.78 1.70

25 WEEDEN & COMPANY, INC. 2,518,698 0.69 17.99

26 SUSQUEHANNA INTERNATIONAL GRP. 2,401,217 0.65 0.00

27 THOMAS WEISEL PARTNERS LLC 2,342,386 0.64 15.80

28 JONES & ASSOCIATES, INC. 1,895,500 0.52 39.29

29 U.S. BANCORP PIPER JAFFRAY 1,747,801 0.48 12.53

30 OTA LIMITED PARTNERSHIP. 1,578,531 0.43 58.52

31 FIDELITY CAPITAL MARKETS 1,577,031 0.43 2.30

32 CANTOR, FITZGERALD & CO., INC. 1,444,520 0.39 36.77

33 GERARD, KLAUER, MATTISON & COM 1,399,856 0.38 20.46

34 RBC CAPITAL MARKETS 1,236,516 0.34 10.93

35 DRESDNER KLEINWORT WASSERSTEIN 1,124,994 0.31 10.46

36 LAZARD FRERES & CO 1,124,769 0.31 3.39

37 SOUNDVIEW TECHNOLOGY GROUP 1,078,545 0.29 4.42

38 LEGG MASON WOOD WALKER, INC. 1,022,367 0.28 13.17

39 AUTRANET, INC. 974,931 0.27 5.25

40 ROBERT W. BAIRD CO. INCORPORAT 968,758 0.26 7.20
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41 BNY ESI & COMPANY 968,574 0.26 2.14

42 RAYMOND, JAMES & ASSOC. INC. 960,524 0.26 10.19

43 THE INTERSTATE GROUP 939,058 0.26 5.34

44 CAPITAL INSTITUTIONAL SERVICES 920,099 0.25 1.66

45 WILLIAM BLAIR & COMPANY, LLC. 887,458 0.24 2.28

46 A.G. EDWARDS & SONS, INC. 801,120 0.22 10.62

47 SUNTRUST ROBINSON HUMPHREY 752,863 0.21 8.93

48 GARBAN GIORGIO EQUITY TRADING 702,612 0.19 5.52

49 ROCHDALE SECS CORP 662,411 0.18 0.36

50 FIRST ALBANY CORPORATION 643,171 0.18 4.91

     

     
 NASDAQ / OTC Securities  Advertised % of # of  
 Top 50 Brokers  Vol (000) Total  Sec Traded 

1 KNIGHT SECURITIES, INC. 104,339,741 16.24         8,599 

2 HERZOG HEINE GEDULD, INC. 65,168,259 10.14         8,367 

3 SCHWAB CAPITAL MARKETS L.P. 46,604,741 7.25         8,773 

4 SALOMON SMITH BARNEY INC. 35,166,894 5.47         2,082 

5 MORGAN STANLEY & COMPANY, INC. 33,084,962 5.15         2,461 

6 MERRILL LYNCH, PIERCE FENNER & 25,609,715 3.99            967 

7 CREDIT SUISSE FIRST BOSTON 25,580,218 3.98         1,892 

8 SPEAR, LEEDS & KELLOGG CAPITA 24,892,478 3.87         6,120 

9 GOLDMAN, SACHS & COMPANY 22,401,682 3.49            546 

10 NDB CAPITAL MARKETS 17,501,312 2.72         5,239 

11 BANC OF AMERICA SECURITIES LLC 16,085,243 2.50            847 

12 LEHMAN BROTHERS, INC. 15,918,669 2.48            780 

13 UBS WARBURG 14,969,829 2.33         3,208 

14 BEAR STEARNS AND COMPANY 12,920,361 2.01         1,701 

15 DEUTSCHE BANC ALEX. BROWN. 12,713,206 1.98         2,560 

16 ROBERTSON STEPHENS 12,029,942 1.87            725 

17 FLEET TRADING 11,837,118 1.84         6,326 

18 JP MORGAN H&Q 10,870,018 1.69         1,121 

19 GVR COMPANY 10,567,388 1.65         1,378 

20 PRUDENTIAL SECURITIES, INC. 9,314,462 1.45            787 

21 THOMAS WEISEL PARTNERS LLC 7,597,254 1.18            425 

22 JEFFERIES & COMPANY, INC. 7,555,617 1.18         2,600 

23 M.H. MEYERSON & CO., INC. 7,423,784 1.16         3,870 

24 FIDELITY CAPITAL MARKETS 6,943,986 1.08            849 

25 U.S. BANCORP PIPER JAFFRAY 6,027,460 0.94            635 

26 WACHOVIA SECURITIES 5,820,924 0.91            700 

27 CIBC WORLD MARKETS 5,545,718 0.86            694 

28 CANTOR, FITZGERALD & CO., INC. 5,409,188 0.84         1,754 

29 SOUNDVIEW TECHNOLOGY GROUP 4,909,371 0.76            290 

30 SG COWEN SECURITIES CORP. 4,900,004 0.76            433 

31 RBC CAPITAL MARKETS 4,613,648 0.72            824 
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32 SUSQUEHANNA INTERNATIONAL GRP. 3,682,973 0.57         1,113 

33 ABN-AMRO 3,521,032 0.55            953 

34 LADENBURG THALMANN & CO., INC 2,997,599 0.47         2,289 

35 ROBERT W. BAIRD CO. INCORPORAT 1,848,263 0.29            313 

36 GERARD, KLAUER, MATTISON & COM 1,805,532 0.28            378 

37 RAYMOND, JAMES & ASSOC. INC. 1,748,742 0.27            594 

38 WEEDEN & COMPANY, INC. 1,542,039 0.24         1,426 

39 ADAMS, HARKNESS & HILL, INC. 1,509,797 0.24            539 

40 FAHNESTOCK & CO. 1,473,702 0.23            757 

41 LEGG MASON WOOD WALKER, INC. 1,409,327 0.22            342 

42 NEEDHAM & COMPANY 1,381,510 0.22            425 

43 A.G. EDWARDS & SONS, INC. 1,322,565 0.21            330 

44 C.E. UNTERBERG, TOWBIN 1,309,684 0.20            343 

45 INVESTEC ERNST & COMPANY 1,300,135 0.20         1,263 

46 RBC DOMINION SECURITIES 1,047,749 0.16            625 

47 WILLIAM BLAIR & COMPANY, LLC. 1,042,693 0.16            289 

48 SUNTRUST ROBINSON HUMPHREY 890,867 0.14            450 

49 SOUTHWEST SECURITIES, INC. 857,765 0.13         1,073 

50 ITG, INC. 757,776 0.12         1,995 

    

    

 Advertised Trade Volume   
 Listed Securities   
 Non NY Brokers   

 Top 25  Brokers Advertised % of Vol. 
 Broker-Dealer Vol.(000) Crossed 
1 UBS WARBURG           23,723,255 20.07 

2 BANC OF AMERICA SECURITIES LLC           13,495,702 12.22 

3 ABN-AMRO             8,947,718 4.55 

4 ROBERTSON STEPHENS             3,148,017 18.26 

5 WACHOVIA SECURITIES             3,068,153 21.15 

6 WEEDEN & COMPANY, INC.             2,518,698 17.99 

7 THOMAS WEISEL PARTNERS LLC             2,342,386 15.80 

8 JONES & ASSOCIATES, INC.             1,895,500 39.29 

9 U.S. BANCORP PIPER JAFFRAY             1,747,801 12.53 

10 OTA LIMITED PARTNERSHIP.             1,578,531 58.52 

11 FIDELITY CAPITAL MARKETS             1,577,031 2.30 

12 CANTOR, FITZGERALD & CO., INC.             1,444,520 36.77 

13 LEGG MASON WOOD WALKER, INC.             1,022,367 13.17 

14 ROBERT W. BAIRD CO. INCORPORAT                968,758 7.20 

15 RAYMOND, JAMES & ASSOC. INC.                960,524 10.19 

16 THE INTERSTATE GROUP                939,058 5.34 

17 CAPITAL INSTITUTIONAL SERVICES                920,099 1.66 

18 WILLIAM BLAIR & COMPANY, LLC.                887,458 2.28 

19 A.G. EDWARDS & SONS, INC.                801,120 10.62 
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20 FIRST ALBANY CORPORATION                643,171 4.91 

21 MCDONALD INVESTMENTS, INC. 502,357 5.36 

22 HOWARD, WEIL, LABOUISSE, FRE                386,430 1.66 

23 FRIEDMAN, BILLINGS, RAMSEY & C                351,088 5.39  

24 SIMMONS AND COMPANY INTERNATIO                245,572 0.00  

25 JOHNSON RICE & COMPANY                235,546 0.17  

     
     
 Advertised Trade Volume    
 NASDAQ / OTC Securities    
 Non NY Brokers    
 Top 25 Brokers Advertised # of  

 Broker-Dealer Vol.(000) Stocks  
1 BANC OF AMERICA SECURITIES LLC          16,085,243 847 

2 UBS WARBURG          14,969,829 3208 

3 DEUTSCHE BANC ALEX. BROWN.          12,713,206 2560 

4 ROBERTSON STEPHENS          12,029,942 725 

5 THOMAS WEISEL PARTNERS LLC            7,597,254 425 

6 JEFFERIES & COMPANY, INC.            7,555,617 2600 

7 U.S. BANCORP PIPER JAFFRAY            6,027,460 635 

8 WACHOVIA SECURITIES             5,820,924 700 

9 ROBERT W. BAIRD CO. INCORPORAT            1,848,263 313 

10 RAYMOND, JAMES & ASSOC. INC.            1,748,742 594 

11 WEEDEN & COMPANY, INC.            1,536,537 1426 

12 ADAMS, HARKNESS & HILL, INC.            1,509,797 539 

13 LEGG MASON WOOD WALKER, INC.            1,409,327 342 

14 A.G. EDWARDS & SONS, INC.            1,322,565 330 

15 WILLIAM BLAIR & COMPANY, LLC.            1,042,693 289 

16 SOUTHWEST SECURITIES, INC.               857,765 1073 

17 MCDONALD INVESTMENTS, INC. 742,527 373 

18 FIRST ALBANY CORPORATION               596,683 233 

19 FRIEDMAN, BILLINGS, RAMSEY & C               548,571 489 

20 W.R. HAMBRECHT & COMPANY, LLC               527,265 378 

21 JONES & ASSOCIATES, INC.               523,868 1019 

22 PACIFIC GROWTH EQUITIES               476,824 290 

23 PACIFIC CREST SECURITIES               430,674 165 

24 WEDBUSH MORGAN SECURITIES               397,557 277 

25 MORGAN KEEGAN & CO., INC.               392,955 264 
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 Ordinary Securities (Ex-Brazil)  Advertised % of # of  
 Top 25 Brokers  Vol (000) Total  Stocks 

1 DEUTSCHE BANC ALEX. BROWN. 597,346,957 16.25         6,515 

2 SALOMON SMITH BARNEY INC. 488,949,163 13.30         8,271 

3 UBS WARBURG 399,211,636 10.86        10,025 

4 MORGAN STANLEY & COMPANY, INC. 387,137,332 10.53         7,086 

5 CREDIT SUISSE FIRST BOSTON 350,163,641 9.53         6,146 

6 GOLDMAN, SACHS & COMPANY 250,841,888 6.82         5,873 

7 MERRILL LYNCH, PIERCE FENNER & 222,204,994 6.05        12,496 

8 ABN-AMRO 201,989,299 5.50         6,286 

9 ING BARINGS 171,946,262 4.68         4,257 

10 LEHMAN BROTHERS, INC. 135,306,856 3.68         5,118 

11 JP MORGAN H&Q 105,252,092 2.86         3,533 

12 DRESDNER KLEINWORT WASSERSTEIN 92,692,762 2.52         6,714 

13 HSBC SECURITIES 86,827,267 2.36         7,527 

14 SANTANDER INVESTMENT SECURITIE 20,021,492 0.54            552 

15 COMMERZ BANK 18,686,065 0.51         1,849 

16 SOCIETE GENERALE 18,172,797 0.49         5,024 

17 WINTERFLOOD SECURITIES LTD 11,889,649 0.32         1,547 

18 EUROMOBILIARE SIM SPA 10,914,687 0.30            234 

19 BNP PARIBAS 9,450,966 0.26         3,011 

20 BANC OF AMERICA SECURITIES LLC 7,895,508 0.21            725 

21 CAZENOVE SECURITIES 7,729,927 0.21            915 

22 E*TRADE INSTITUTIONAL SECURITI 6,639,629 0.18         3,100 

23 WESTLB PANMURE LIMITED 6,620,288 0.18         1,493 

24 KNIGHT SECURITIES, INC. 6,548,440 0.18         2,444 

25 ROBERT FLEMING, INC. 5,766,541 0.16         1,389 

    

    
 Ordinary Securities   
 Top 25 Brokers  Advertised  % of # of 
 Canada  Vol (000)  Total Stocks

1 MERRILL LYNCH, PIERCE FENNER & 5,315,434 26.44         1,608 

2 RBC DOMINION SECURITIES 4,432,889 22.05         1,093 

3 MORGAN STANLEY & COMPANY, INC. 3,175,106 15.79            411 

4 RBC CAPITAL MARKETS 1,053,999 5.24            904 

5 CREDIT SUISSE FIRST BOSTON 1,029,843 5.12            297 

6 GOLDMAN, SACHS & COMPANY 740,445 3.68            480 

7 NESBITT BURNS SECURITIES 680,409 3.38            276 

8 SALOMON SMITH BARNEY INC. 461,980 2.30            438 

9 KNIGHT SECURITIES, INC. 329,297 1.64            585 

10 CIBC WORLD MARKETS 272,636 1.36              78 

11 KNIGHT/TRIMARK GROUP INC. 253,913 1.26              94 

12 SCHWAB CAPITAL MARKETS L.P. 229,530 1.14            622 

13 HERZOG HEINE GEDULD, INC. 200,499 1.00            431 
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14 UBS WARBURG 179,143 0.89            159 

15 TORONTO DOMINION SECURITIES (U 141,788 0.71            107 

16 LEHMAN BROTHERS, INC. 119,297 0.59              94 

17 DEUTSCHE BANC ALEX. BROWN. 108,522 0.54            110 

18 JP MORGAN H&Q 90,573 0.45              53 

19 BANC OF AMERICA SECURITIES LLC 84,442 0.42              72 

20 FLEET TRADING 79,750 0.40            222 

21 SPEAR, LEEDS & KELLOGG CAPITA 74,448 0.37            164 

22 ING BARINGS 69,032 0.34              58 

23 BEAR STEARNS AND COMPANY 67,749 0.34              76 

24 NDB CAPITAL MARKETS 66,163 0.33            115 

25 SANTANDER INVESTMENT SECURITIE 65,344 0.33              35 

    

    
 Ordinary Securities   
 Top 15 Brokers   Advertised    % of   # of 
 Europe   Vol (000)    Total  Stocks

1 DEUTSCHE BANC ALEX. BROWN. 597,809,856 16.04         6,546 

2 SALOMON SMITH BARNEY INC. 489,693,520 13.14         8,358 

3 UBS WARBURG 415,614,313 11.15        10,174 

4 MORGAN STANLEY & COMPANY, INC. 393,272,096 10.55         7,218 

5 CREDIT SUISSE FIRST BOSTON 359,464,831 9.64         6,263 

6 GOLDMAN, SACHS & COMPANY 251,030,577 6.73         5,916 

7 MERRILL LYNCH, PIERCE FENNER & 226,212,472 6.07        12,629 

8 ABN-AMRO 202,078,246 5.42         6,298 

9 ING BARINGS 171,952,700 4.61         4,258 

10 LEHMAN BROTHERS, INC. 135,455,918 3.63         5,192 

11 JP MORGAN H&Q 111,214,899 2.98         3,716 

12 DRESDNER KLEINWORT WASSERSTEIN 93,308,572 2.50         6,764 

13 HSBC SECURITIES 86,829,168 2.33         7,531 

14 SANTANDER INVESTMENT SECURITIE 27,290,088 0.73            720 

15 COMMERZ BANK 18,687,493 0.50         1,852 
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 Ordinary Securities    
 Top 15 Brokers   Advertised    % of   # of  
 Far East / Pac Rim   Vol (000)    Total  Stocks 

1 MERRILL LYNCH, PIERCE FENNER & 102,063,287 22.02         5,625  

2 MORGAN STANLEY & COMPANY, INC. 62,577,296 13.50         3,502  

3 SALOMON SMITH BARNEY INC. 59,879,781 12.92         3,805  

4 GOLDMAN, SACHS & COMPANY 45,238,843 9.76         2,674  

5 UBS WARBURG 45,036,582 9.72         4,272  

6 DEUTSCHE BANC ALEX. BROWN. 36,497,496 7.88         2,756  

7 ING BARINGS 24,069,460 5.19         2,266  

8 HSBC SECURITIES 22,223,312 4.80         3,443  

9 LEHMAN BROTHERS, INC. 19,028,427 4.11         2,128  

10 ABN-AMRO 13,114,923 2.83         2,235  

11 DRESDNER KLEINWORT WASSERSTEIN 9,368,081 2.02         2,310  

12 ROBERT FLEMING, INC. 5,473,230 1.18         1,230  

13 E*TRADE INSTITUTIONAL SECURITI 4,810,726 1.04         1,951  

14 JP MORGAN H&Q 4,770,430 1.03         1,167  

15 CREDIT SUISSE FIRST BOSTON 3,163,233 0.68         2,101  

     
     
 Ordinary Securities    
 Top 15 Brokers  Advertised  % of # of 
 Latin America (Ex. Brazil)  Vol (000)  Total Stocks

1 SANTANDER INVESTMENT SECURITIE 6,400,487 20.34 255

2 MORGAN STANLEY & COMPANY, INC. 4,853,788 15.43 125

3 MERRILL LYNCH, PIERCE FENNER & 3,966,406 12.61 120

4 CREDIT SUISSE FIRST BOSTON 3,762,078 11.96 97

5 UBS WARBURG 2,674,719 8.50 175

6 JP MORGAN H&Q 2,509,480 7.98 152

7 GOLDMAN, SACHS & COMPANY 2,322,731 7.38 111

8 SALOMON SMITH BARNEY INC. 1,361,519 4.33 116

9 BEAR STEARNS AND COMPANY 1,297,943 4.12 108

10 BBV SECURITIES 624,598 1.98 114

11 DEUTSCHE BANC ALEX. BROWN. 621,727 1.98 30

12 LEHMAN BROTHERS, INC. 586,057 1.86 60

13 DRESDNER KLEINWORT WASSERSTEIN 232,047 0.74 81

14 CREDIT LYONNAIS 172,551 0.55 56

15 ABN-AMRO 19,636 0.06 9
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 ADR Securities    
 Top 15 Brokers  Advertised  % of # of 
 Argentina  Vol (000)  Total Stocks

1 GOLDMAN, SACHS & COMPANY 75,101 11.20 12

2 MERRILL LYNCH, PIERCE FENNER & 73,077 10.90 15

3 MORGAN STANLEY & COMPANY, INC. 67,165 10.01 11

4 SALOMON SMITH BARNEY INC. 62,981 9.39 11

5 UBS WARBURG 54,832 8.18 14

6 BEAR STEARNS AND COMPANY 47,330 7.06 12

7 JP MORGAN H&Q 46,295 6.90 10

8 SANTANDER INVESTMENT SECURITIE 44,390 6.62 11

9 DEUTSCHE BANC ALEX. BROWN. 44,164 6.58 9

10 CREDIT SUISSE FIRST BOSTON 37,544 5.60 13

11 ABN-AMRO 30,155 4.50 8

12 SPEAR, LEEDS & KELLOGG CAPITA 25,306 3.77 5

13 LEHMAN BROTHERS, INC. 17,745 2.65 13

14 LAZARD FRERES & CO 7,047 1.05 5

15 KNIGHT/TRIMARK GROUP INC. 4,534 0.68 12

     
     
 ADR Securities    
 Top 15 Brokers  Advertised  % of # of 
 Hong Kong  Vol (000)  Total Stocks

1 MORGAN STANLEY & COMPANY, INC. 199,335 15.55 15

2 MERRILL LYNCH, PIERCE FENNER & 191,207 14.92 58

3 DEUTSCHE BANC ALEX. BROWN. 126,401 9.86 11

4 ING BARINGS 106,004 8.27 14

5 GOLDMAN, SACHS & COMPANY 88,005 6.87 24

6 SALOMON SMITH BARNEY INC. 86,219 6.73 25

7 UBS WARBURG 85,779 6.69 30

8 LEHMAN BROTHERS, INC. 72,385 5.65 7

9 HSBC SECURITIES 65,285 5.09 18

10 CREDIT SUISSE FIRST BOSTON 51,944 4.05 13

11 JP MORGAN H&Q 34,931 2.73 7

12 KNIGHT/TRIMARK GROUP INC. 25,786 2.01 10

13 ABN-AMRO 25,425 1.98 17

14 HERZOG HEINE GEDULD, INC. 20,986 1.64 46

15 DRESDNER KLEINWORT WASSERSTEIN 12,796 1.00 12
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 Ordinary Securities    
 Top 25 Brokers  Advertised  % of # of 
 United Kingdom  Vol (000)  Total Stocks

1 DEUTSCHE BANC ALEX. BROWN. 120,512,702 17.46         1,198 

2 UBS WARBURG 85,124,206 12.33         1,707 

3 MERRILL LYNCH, PIERCE FENNER & 78,216,810 11.33         1,988 

4 CREDIT SUISSE FIRST BOSTON 65,876,660 9.54         1,210 

5 DRESDNER KLEINWORT WASSERSTEIN 48,797,403 7.07         1,369 

6 SALOMON SMITH BARNEY INC. 45,048,008 6.53         1,196 

7 GOLDMAN, SACHS & COMPANY 40,663,044 5.89            823 

8 LEHMAN BROTHERS, INC. 36,328,014 5.26            764 

9 ABN-AMRO 35,298,228 5.11         1,113 

10 MORGAN STANLEY & COMPANY, INC. 26,029,871 3.77            738 

11 JP MORGAN H&Q 20,075,990 2.91            557 

12 HSBC SECURITIES 16,903,713 2.45         1,183 

13 WINTERFLOOD SECURITIES LTD 11,575,535 1.68         1,484 

14 COMMERZ BANK 8,225,383 1.19            459 

15 CAZENOVE SECURITIES 7,610,220 1.10            644 

16 WESTLB PANMURE LIMITED 6,202,368 0.90            834 

17 BANC OF AMERICA SECURITIES LLC 4,971,303 0.72            197 

18 KNIGHT SECURITIES, INC. 4,946,216 0.72         1,187 

19 SOCIETE GENERALE 4,775,308 0.69            646 

20 ING BARINGS 4,080,639 0.59            614 

21 PEEL, HUNT & COMPANY LTD 3,932,405 0.57            501 

22 COASTAL SECURITIES LTD. 2,725,353 0.39            481 

23 INSTINET CORPORATION 1,995,429 0.29            233 

24 CHARLES STANLEY AND COMPANY 1,664,259 0.24         1,154 

25 TEATHER & GREENWOOD 1,040,078 0.15            563 

    
 Listed  Securities    
 Top 10 Brokers Average # of  
 Average Vol. Per Security  Vol (000) Stocks  

1 GVR COMPANY       25,619.25             4  
2 MERRILL LYNCH, PIERCE FENNER &       15,456.90       2,713  
3 SALOMON SMITH BARNEY INC.        13,922.78       2,832  
4 MORGAN STANLEY & COMPANY, INC.       10,478.93       2,161  
5 LEHMAN BROTHERS, INC.       10,190.45       2,128  
6 CREDIT SUISSE FIRST BOSTON         9,915.70       2,556  
7 GOLDMAN, SACHS & COMPANY         9,903.23       2,387  
8 UBS WARBURG         9,702.76       2,445  
9 KBC FINANCIAL HOLDINGS INC.         8,000.00             1  

10 JP MORGAN H&Q         7,608.78       1,685  
     

 
 
    



 
 

 
 

10

Block Summaries

 NASDAQ/OTC Securities    
 Top 10 Brokers Average # of  
 Average Vol. Per Security  Vol (000) Stocks  

1 GOLDMAN, SACHS & COMPANY       41,103.93         545  
2 MERRILL LYNCH, PIERCE FENNER &       26,483.68         967  
3 LEHMAN BROTHERS, INC.       20,408.55         780  
4 BANC OF AMERICA SECURITIES LLC       19,014.95         847  
5 THOMAS WEISEL PARTNERS LLC       17,809.88         425  
6 SOUNDVIEW TECHNOLOGY GROUP       16,928.87         290  
7 SALOMON SMITH BARNEY INC.       16,890.92       2,082  
8 ROBERTSON STEPHENS        16,593.23         725  
9 CREDIT SUISSE FIRST BOSTON       13,520.20       1,892  

10 MORGAN STANLEY & COMPANY, INC.       13,443.71       2,461  
 
 


