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Block Summaries  

February 2006                              Monthly Summary 
 
  Listed Securities Advertised  % of   % of Vol.  
  Top 50 Brokers  Vol (000)  Total   Crossed 

1 MERRILL LYNCH, PIERCE FENNER 4,529,138 11.59 8

2 UBS 4,341,902 11.11 2

3 MORGAN STANLEY 3,139,037 8.04 5

4 LEHMAN BROTHERS, INC. 3,133,958 8.02 14

5 GOLDMAN SACHS GROUP 2,475,404 6.34 8

6 KNIGHT EQUITY MARKETS 1,792,071 4.59 13

7 CITIGROUP 1,786,341 4.57 13

8 BEAR STEARNS AND COMPANY 1,744,965 4.47 8

9 DEUTSCHE BANK SECURITIES, IN 1,685,026 4.31 1

10 CREDIT SUISSE 1,517,045 3.88 37

11 JPMORGAN 1,393,397 3.57 12

12 BANC OF AMERICA SECURITIES LLC 1,200,884 3.07 2

13 E-TRADE CAPITAL MARKETS 1,043,557 2.67 8

14 RBC CAPITAL MARKETS 934,248 2.39 4

15 FIDELITY CAPITAL MARKETS 646,144 1.65 0

16 JEFFERIES & COMPANY, INC. 489,486 1.25 18

17 ITG, INC. 423,185 1.08 66

18 THOMAS WEISEL PARTNERS LLC 366,105 0.94 5

19 RAYMOND, JAMES & ASSOC. INC. 357,108 0.91 2

20 WACHOVIA SECURITIES 344,385 0.88 15

21 CANTOR, FITZGERALD & CO., INC. 329,016 0.84 47

22 BNY BROKERAGE 325,255 0.83 4

23 CIBC WORLD MARKETS 317,766 0.81 6

24 SANFORD C. BERNSTEIN COMPANY, 299,087 0.77 15

25 WEEDEN & COMPANY, INC. 280,715 0.72 18

26 SUSQUEHANNA INTERNATIONAL GRP. 249,977 0.64 13

27 JONES & ASSOCIATES, INC. 245,085 0.63 37

28 PIPER JAFFRAY & CO. 208,612 0.53 7

29 COWEN & CO. 203,266 0.52 11

30 INSTINET CORPORATION 198,526 0.51 18

31 DRESDNER KLEINWORT WASSERSTEIN 196,326 0.5 - 

32 FRIEDMAN, BILLINGS, RAMSEY & C 191,960 0.49 12

33 PRUDENTIAL SECURITIES, INC. 161,992 0.41 14

34 WILLIAM BLAIR & COMPANY, LLC. 150,042 0.38 0

35 LEERINK SWANN & CO. 144,483 0.37 8

36 SUNTRUST ROBINSON HUMPHREY 141,517 0.36 5

37 HARRIS NESBITT CORPORATION 126,346 0.32 4

38 NEEDHAM & COMPANY 123,991 0.32 2

39 STIFEL NICOLAUS CAPITAL MARKET 111,824 0.29 4

40 ROBERT W. BAIRD CO. INCORPORAT 90,011 0.23 9

41 MORGAN KEEGAN & CO., INC. 81,308 0.21 7

42 KEEFE, BRUYETTE & WOODS, INC. 79,049 0.2 1

http://www.salesandtradinggroup.com/


 
 

 
NOTE: ** Indicates a broker who is not certified to the AutEx Trade Reporting Rules and Charter. 
## Indicates a broker with certification pending. 
Visit the Sales and Trading Group web site for more information on reporting rules. 
http://www.salesandtradinggroup.com  

2 

Block Summaries  

43 ROCHDALE SECURITIES 73,031 0.19 7

44 MCDONALD INVESTMENTS, INC. 71,411 0.18 6

45 ABN-AMRO 66,162 0.17 - 

46 CRT CAPITAL GROUP LLC 65,733 0.17 15

47 BASS TRADING 63,996 0.16 11

48 NOMURA SECURITIES INTERNATIONA 59,621 0.15 1

49 OPPENHEIMER & CO 58,730 0.15 6

50 HSBC SECURITIES 52,869 0.14 - 

   

   

  NASDAQ – National Market & Small Cap Market Advertised  % of  # of 

  Top 50 Brokers  Vol (000) Total  Stocks
1 UBS 3,373,978 8.99 2935

2 KNIGHT EQUITY MARKETS 3,214,978 8.56 3052

3 MERRILL LYNCH, PIERCE FENNER 2,380,913 6.34 2416

4 CITIGROUP 2,283,896 6.08 1900

5 MORGAN STANLEY 2,198,017 5.85 2269

6 E-TRADE CAPITAL MARKETS 1,639,192 4.37 1602

7 BEAR STEARNS AND COMPANY 1,391,009 3.7 982

8 CREDIT SUISSE 1,351,144 3.6 1698

9 JPMORGAN 1,285,229 3.42 1501

10 DEUTSCHE BANK SECURITIES, IN 1,274,987 3.4 1914

11 LEHMAN BROTHERS, INC. 1,271,972 3.39 1951

12 FIDELITY CAPITAL MARKETS 1,257,335 3.35 2422

13 GOLDMAN SACHS GROUP 1,089,627 2.9 2326

14 COWEN & CO. 927,408 2.47 1166

15 BANC OF AMERICA SECURITIES LLC 818,036 2.18 861

16 RBC CAPITAL MARKETS 799,379 2.13 645

17 PRUDENTIAL SECURITIES, INC. 736,397 1.96 983

18 CIBC WORLD MARKETS 669,688 1.78 1708

19 NEEDHAM & COMPANY 589,667 1.57 493

20 THOMAS WEISEL PARTNERS LLC 576,186 1.53 590

21 JEFFERIES & COMPANY, INC. 546,128 1.45 1350

22 TD WATERHOUSE CAPITAL MARKETS 500,440 1.33 1308

23 WACHOVIA SECURITIES 494,144 1.32 657

24 ADAMS, HARKNESS & HILL, INC. 488,722 1.3 524

25 PIPER JAFFRAY & CO. 488,101 1.3 837

26 FIRST ALBANY CORPORATION 451,983 1.2 439

27 ROBERT W. BAIRD CO. INCORPORAT 388,851 1.04 379

28 THINKEQUITY PARTNERS 350,000 0.93 337

29 HARRIS NESBITT CORPORATION 349,424 0.93 332

30 INSTINET CORPORATION 321,222 0.86 1400

31 CANTOR, FITZGERALD & CO., INC. 312,043 0.83 1161

32 PACIFIC CREST SECURITIES 298,356 0.79 154

33 FRIEDMAN, BILLINGS, RAMSEY & C 231,078 0.62 378
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34 SUSQUEHANNA INTERNATIONAL GRP. 226,834 0.6 2052

35 C.E. UNTERBERG, TOWBIN 220,967 0.59 256

36 ITG, INC. 174,217 0.46 1080

37 RAYMOND, JAMES & ASSOC. INC. 165,575 0.44 1474

38 LEERINK SWANN & CO. 163,996 0.44 287

39 OPPENHEIMER & CO 149,930 0.4 648

40 WEEDEN & COMPANY, INC. 141,432 0.38 809

41 STIFEL NICOLAUS CAPITAL MARKET 115,107 0.31 608

42 A.G. EDWARDS & SONS, INC. 109,358 0.29 325

43 JONES & ASSOCIATES, INC. 97,011 0.26 408

44 CRT CAPITAL GROUP LLC 88,267 0.24 127

45 MORGAN KEEGAN & CO., INC. 83,176 0.22 192

46 DRESDNER KLEINWORT WASSERSTEIN 81,949 0.22 480

47 BNY BROKERAGE 81,465 0.22 1139

48 SANFORD C. BERNSTEIN COMPANY, 80,113 0.21 216

49 MILLER, JOHNSON, STEICHEN, KIN 79,300 0.21 108

50 BASS TRADING 78,706 0.21 464

   

   

  Listed Securities Non-NY Brokers Advertised  % of Vol.
  Top 25 Broker - Dealer  Vol.(000)  Crossed
1 BANC OF AMERICA SECURITIES LLC 1,200,884 2.00

2 FIDELITY CAPITAL MARKETS 646,144 0.00

3 THOMAS WEISEL PARTNERS LLC 366,105 5.00

4 RAYMOND, JAMES & ASSOC. INC. 357,108 2.00

5 WACHOVIA SECURITIES 344,385 15.00

6 CANTOR, FITZGERALD & CO., INC. 329,016 47.00

7 WEEDEN & COMPANY, INC. 280,715 18.00

8 SUSQUEHANNA INTERNATIONAL GRP. 249,977 13.00

9 JONES & ASSOCIATES, INC. 245,085 37.00

10 FRIEDMAN, BILLINGS, RAMSEY & C 191,960 12.00

11 WILLIAM BLAIR & COMPANY, LLC. 150,042 0.00

12 ROBERT W. BAIRD CO. INCORPORAT 90,011 9.00

13 MORGAN KEEGAN & CO., INC. 81,308 7.00

14 MCDONALD INVESTMENTS, INC. 71,411 6.00

15 ABN-AMRO 66,162  

16 THE INTERSTATE GROUP 51,168 0.00

17 A.G. EDWARDS & SONS, INC. 50,021 3.00

18 THINKEQUITY PARTNERS 44,203 15.00

19 SIMMONS AND COMPANY INTERNATIO 41,085  

20 MIDWEST RESEARCH 40,539 15.00

21 GREEN STREET ADVISORS 27,340 26.00

22 FIRST ALBANY CORPORATION 23,857 3.00

23 JOHNSON RICE & COMPANY 20,901  

24 PACIFIC CREST SECURITIES 19,528 3.00
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25 ADAMS, HARKNESS & HILL, INC. 18,185  

   

   

  

NASDAQ – National Market & Small Cap Market  
Non NY Brokers Advertised  # of 

  Top 25 Broker-Dealer  Vol.(000)  Stocks
1 BANC OF AMERICA SECURITIES LLC 818,036 861

2 THOMAS WEISEL PARTNERS LLC 576,186 590

3 WACHOVIA SECURITIES 494,144 657

4 ADAMS, HARKNESS & HILL, INC. 488,722 524

5 FIRST ALBANY CORPORATION 451,983 439

6 ROBERT W. BAIRD CO. INCORPORAT 388,851 379

7 THINKEQUITY PARTNERS 350,000 337

8 PACIFIC CREST SECURITIES 298,356 154

9 FRIEDMAN, BILLINGS, RAMSEY & C 231,078 378

10 SUSQUEHANNA INTERNATIONAL GRP. 226,834 2052

11 RAYMOND, JAMES & ASSOC. INC. 165,575 1474

12 WEEDEN & COMPANY, INC. 141,432 809

13 A.G. EDWARDS & SONS, INC. 109,358 325

14 JONES & ASSOCIATES, INC. 97,011 408

15 MORGAN KEEGAN & CO., INC. 83,176 192

16 WILLIAM BLAIR & COMPANY, LLC. 64,742 328

17 WEDBUSH MORGAN SECURITIES 51,316 237

18 PACIFIC GROWTH EQUITIES 38,518 165

19 CRAIG-HALLUM CAPITAL GROUP 35,965 71

20 MCDONALD INVESTMENTS, INC. 31,932 191

21 D.A. DAVIDSON & CO. 31,750 146

22 STEPHENS INC. 20,232 111

23 W.R. HAMBRECHT & COMPANY, LLC 15,495 64

24 SANDERS MORRIS HARRIS 12,552 39

25 MOORS & CABOT, INC. 7,089 111

   

   

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

1 UBS 14,079,064 13.49 3592

2 LEHMAN BROTHERS, INC. 12,994,338 12.45 1780

3 DEUTSCHE BANK SECURITIES, IN 11,256,766 10.78 2632

4 CREDIT SUISSE 10,392,158 9.96 1187

5 CITIGROUP 8,386,178 8.03 2193

6 MERRILL LYNCH, PIERCE FENNER 7,505,463 7.19 1967

7 MORGAN STANLEY 6,440,170 6.17 1544

8 GOLDMAN SACHS GROUP 5,797,979 5.55 1958

9 JPMORGAN 5,360,716 5.14 1369
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10 DRESDNER KLEINWORT WASSERSTEIN 5,109,045 4.89 2651

11 ABN-AMRO 4,268,968 4.09 1870

12 HSBC SECURITIES 1,955,515 1.87 3035

13 CAZENOVE SECURITIES 1,819,737 1.74 643

14 EVOLUTION BEESON GREGORY 1,649,114 1.58 412

15 ING FINANCIAL MARKETS 857,056 0.82 634

   

   

  Ordinary Securities    
  Far East Asia / Pacific Rim Advertised  % of   # of  
  Top 15 Brokers  Vol (000)  Total  Stocks 

1 CITIGROUP 17,502,538 20.55 2756

2 UBS 16,584,160 19.48 4408

3 MERRILL LYNCH, PIERCE FENNER 14,680,755 17.24 2950

4 LEHMAN BROTHERS, INC. 12,708,921 14.92 2729

5 DEUTSCHE BANK SECURITIES, IN 8,478,291 9.96 2663

6 JPMORGAN 7,359,603 8.64 1595

7 CREDIT SUISSE 3,194,375 3.75 1413

8 HSBC SECURITIES 2,431,332 2.86 1735

9 ABN-AMRO 1,166,479 1.37 439

10 DRESDNER KLEINWORT WASSERSTEIN 869,370 1.02 988

11 ING FINANCIAL MARKETS 64,613 0.08 165

12 EVOLUTION BEESON GREGORY 20,074 0.02 8

13 ORIEL SECURITIES 17,663 0.02 4

14 GOLDMAN SACHS GROUP 17,180 0.02 6

15 JEFFERIES & COMPANY, INC. 10,626 0.01 8

   

   

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

1 JPMORGAN 277,868 39.86 38

2 BEAR STEARNS AND COMPANY 188,898 27.09 33

3 MERRILL LYNCH, PIERCE FENNER 151,741 21.76 31

4 CITIGROUP 46,476 6.67 25

5 MORGAN STANLEY 26,328 3.78 23

6 DEUTSCHE BANK SECURITIES, IN 2,080 0.3 10

7 GOLDMAN SACHS GROUP 1,502 0.22 1

8 UBS 1,199 0.17 24

9 KNIGHT EQUITY MARKETS 968 0.14 1

10 CREDIT SUISSE 72 0.01 2

11 KEPLER EQUITIES 32 0 4

12 ABN-AMRO 16 0 4

13   

14   
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  ADR Securities Advertised  % of   # of  
  Top 25 Brokers  Vol (000)  Total  Stocks 

1 MERRILL LYNCH, PIERCE FENNER 1,399,174 14.35 861

2 UBS 1,233,810 12.65 896

3 KNIGHT EQUITY MARKETS 1,105,512 11.34 904

4 MORGAN STANLEY 662,033 6.79 692

5 CITIGROUP 634,765 6.51 517

6 CREDIT SUISSE 599,445 6.15 594

7 JPMORGAN 482,497 4.95 458

8 E-TRADE CAPITAL MARKETS 375,102 3.85 482

9 DEUTSCHE BANK SECURITIES, IN 317,454 3.26 459

10 LEHMAN BROTHERS, INC. 307,022 3.15 584

11 FIDELITY CAPITAL MARKETS 295,678 3.03 591

12 GOLDMAN SACHS GROUP 290,856 2.98 710

13 BEAR STEARNS AND COMPANY 199,321 2.04 309

14 COWEN & CO. 130,749 1.34 206

15 CIBC WORLD MARKETS 127,788 1.31 310

16 RBC CAPITAL MARKETS 117,352 1.2 153

17 TD WATERHOUSE CAPITAL MARKETS 114,573 1.17 252

18 JEFFERIES & COMPANY, INC. 88,649 0.91 464

19 INSTINET CORPORATION 75,493 0.77 305

20 WACHOVIA SECURITIES 66,552 0.68 75

21 ABN-AMRO 65,795 0.67 162

22 PRUDENTIAL SECURITIES, INC. 64,816 0.66 92

23 NEEDHAM & COMPANY 55,559 0.57 34

24 BULLTICK 47,138 0.48 176

25 CANTOR, FITZGERALD & CO., INC. 43,819 0.45 150

   

  

  CVT BOND COUPON Securities Advertised  % of   # of  
  Top 25 Brokers  Vol (000)  Total  Stocks 

1 UBS 846,009 44.92 88

2 MCMAHAN SECURITIES COMPANY, LT 266,560 14.15 29

3 THOMAS WEISEL PARTNERS LLC 243,012 12.9 45

4 J GIORDANO SECURITIES 168,520 8.95 21

5 CRT CAPITAL GROUP LLC 161,560 8.58 26

6 PIPER JAFFRAY & CO. 143,458 7.62 21

7 LAZARD CAPITAL MARKETS 30,200 1.6 3

8 ABN-AMRO 24,050 1.28 1

9 MORGAN STANLEY 61 0 13

10 GOLDMAN SACHS GROUP 33 0 4

11 DEUTSCHE BANK SECURITIES, IN 25 0 1
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12 CREDIT SUISSE 19 0 1

13 LEHMAN BROTHERS, INC. 4 0 1

14 FIDELITY CAPITAL MARKETS 4 0 1

15 WILLIAM BLAIR & COMPANY, LLC. 3 0 1

16 BNY BROKERAGE 1 0 1

17 JEFFERIES & COMPANY, INC. 1 0 1

   

   

       

   

   

   

  

  

  

   

  Mandatory CVT Securities Advertised  % of   # of  
  Top 15 Brokers  Vol (000)  Total  Stocks 

1 LAZARD CAPITAL MARKETS 11,763 31.36 26

2 MORGAN STANLEY 10,830 28.88 23

3 LEHMAN BROTHERS, INC. 6,236 16.63 19

4 CREDIT SUISSE 4,118 10.98 15

5 UBS 2,570 6.85 15

6 CITIGROUP 1,271 3.39 14

7 GOLDMAN SACHS GROUP 324 0.86 25

8 CANTOR, FITZGERALD & CO., INC. 248 0.66 1

9 KNIGHT EQUITY MARKETS 54 0.14 4

10 CRT CAPITAL GROUP LLC 40 0.11 1

11 JESUP & LAMONT SECURITIES (DIV 20 0.05 1

12 THE INTERSTATE GROUP 17 0.05 1

13 MERRILL LYNCH, PIERCE FENNER 8 0.02 2

14 FIDELITY CAPITAL MARKETS 2 0 1

15 JEFFERIES & COMPANY, INC. 1 0 5

   

   

  CVT Bond Zero Securities Advertised  % of   # of  
  Top 15 Brokers  Vol (000)  Total  Stocks 

1 UBS 640,487 74.38 24

2 CREDIT SUISSE 57,872 6.72 1

3 THOMAS WEISEL PARTNERS LLC 47,682 5.54 5

4 PIPER JAFFRAY & CO. 45,575 5.29 4

5 J GIORDANO SECURITIES 44,000 5.11 2

6 MCMAHAN SECURITIES COMPANY, LT 22,000 2.55 3

7 CRT CAPITAL GROUP LLC 3,500 0.41 2
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  CVT Preferred Securities Advertised  % of   # of  
  Top 15 Brokers  Vol (000)  Total  Stocks 

1 LAZARD CAPITAL MARKETS 52,800 32.29 23

2 LEHMAN BROTHERS, INC. 41,079 25.12 32

3 MORGAN STANLEY 20,425 12.49 46

4 RBC CAPITAL MARKETS 20,164 12.33 1

5 UBS 12,494 7.64 41

6 GOLDMAN SACHS GROUP 3,624 2.22 21

7 CREDIT SUISSE 3,191 1.95 9

8 J GIORDANO SECURITIES 2,157 1.32 7

9 KNIGHT EQUITY MARKETS 1,882 1.15 15

10 DEUTSCHE BANK SECURITIES, IN 1,054 0.64 4

11 CITIGROUP 973 0.6 9

12 CANTOR, FITZGERALD & CO., INC. 944 0.58 8

13 CRT CAPITAL GROUP LLC 850 0.52 5

14 JEFFERIES & COMPANY, INC. 330 0.2 8

15 MCMAHAN SECURITIES COMPANY, LT 330 0.2 5
 
 


