June 2006 Monthly Sumnary

Listed Securities Advertised % of Vol.
Top 50 Brokers Vol (000)

1 MERRILL LYNCH, PIERCE FENNER 5,653,460 11.5 7
2 UBS 5,126,082 10.42 5
3 CREDIT SUISSE 4,018,835 8.17 10
4 MORGAN STANLEY 3,724,830 7.58

5 GOLDMAN SACHS GROUP 3,543,111 7.21 7
6 LEHMAN BROTHERS, INC. 3,311,048 6.73 13
7 BEAR STEARNS AND COMPANY 2,131,821 4.34

8 JPMORGAN 2,002,181 4.07

9 DEUTSCHE BANK SECURITIES, IN 1,983,128 4.03

10 BANC OF AMERICA SECURITIES LLC 1,948,040 3.96

11 KNIGHT EQUITY MARKETS 1,578,874 3.21 12
12 CITIGROUP 1,338,684 2.72 16
13 RBC CAPITAL MARKETS 1,283,811 2.61

14 E-TRADE CAPITAL MARKETS 1,102,675 2.24 6
15 AUTOMATED TRADING DESK LLC 725,155 1.47-

16 FIDELITY CAPITAL MARKETS 638,523 1.3 1
17 COWEN & CO. 584,611 1.19 4
18 JEFFERIES & COMPANY, INC. 582,715 1.19 18
19 ITG, INC. 466,525 0.95 70
20 CIBC WORLD MARKETS 455,760 0.93 3
21 BNY BROKERAGE 434,491 0.88 3
22 WEEDEN & COMPANY, INC. 396,067 0.81 1
23 SUSQUEHANNA INTERNATIONAL GRP. 367,904 0.75 4
24 RAYMOND, JAMES & ASSOC. INC. 366,767 0.75 4
25 CANTOR, FITZGERALD & CO., INC. 345,907 0.7 37
26 THOMAS WEISEL PARTNERS LLC 337,275 0.69

27 INSTINET CORPORATION 336,708 0.68 8
28 WACHOVIA SECURITIES 294,551 0.6 13
29 FRIEDMAN, BILLINGS, RAMSEY & C 284,211 0.58 12
30 PIPER JAFFRAY & CO. 282,070 0.57 7
31 SANFORD C. BERNSTEIN COMPANY, 249,661 0.51 12
32 JONES & ASSOCIATES, INC. 221,556 0.45 32
33 PRUDENTIAL SECURITIES, INC. 193,588 0.39 9
34 SUNTRUST ROBINSON HUMPHREY 167,466 0.34 2
35 WILLIAM BLAIR & COMPANY, LLC. 159,871 0.33 2
36 NEEDHAM & COMPANY 145,302 0.3 1
37 STIFEL NICOLAUS CAPITAL MARKET 118,683 0.24 1
38 DRESDNER KLEINWORT WASSERSTEIN 110,067 0.22-

39 LEERINK SWANN & CO. 108,975 0.22 14
40 NOMURA SECURITIES INTERNATIONA 97,926 0.2-

41 MORGAN KEEGAN & CO., INC. 95,341 0.19 6
42 FIRST ALBANY CORPORATION 95,196 0.19 2
43 HSBC SECURITIES 90,334 0.18 5
44 ROCHDALE SECURITIES 88,776 0.18 9



45 KEEFE, BRUYETTE & WOODS, INC. 83,573 0.17 2
46 MCDONALD INVESTMENTS, INC. 73,201 0.15 2
47 BMO CAPITAL MARKETS 72,741 0.15 1
48 OPPENHEIMER & CO 69,852 0.14 5
49 A.G. EDWARDS & SONS, INC. 67,642 0.14 3
50 JMP SECURITIES 66,355 0.13 3

~NASDAQ - National Market & Small Cap Market Advertised
Top 50 Brokers \Y/e]H(0]0]0)]
1 KNIGHT EQUITY MARKETS 3,195,598 7.71 3073
2 UBS 3,189,946 7.7 2951
3 MORGAN STANLEY 3,084,691 7.44 2379
4 MERRILL LYNCH, PIERCE FENNER 2,803,474 6.77 2487
5 CREDIT SUISSE 2,643,595 6.38 2758
6 CITIGROUP 1,979,708 4.78 1665
7 BEAR STEARNS AND COMPANY 1,794,223 4.33 1170
8 JPMORGAN 1,763,721 4.26 1735
9 DEUTSCHE BANK SECURITIES, IN 1,547,263 3.73 1787
10 GOLDMAN SACHS GROUP 1,407,807 3.4 2527
11 E-TRADE CAPITAL MARKETS 1,370,454 3.31 1643
12 LEHMAN BROTHERS, INC. 1,354,106 3.27 1963
13 BANC OF AMERICA SECURITIES LLC 1,163,021 2.81 933
14 COWEN & CO. 1,125,850 2.72 993
15 FIDELITY CAPITAL MARKETS 1,036,476 25 2447
16 RBC CAPITAL MARKETS 765,568 1.85 852
17 PRUDENTIAL SECURITIES, INC. 681,464 1.64 1033
18 CIBC WORLD MARKETS 659,340 1.59 1854
19 NEEDHAM & COMPANY 649,530 1.57 568
20 ROBERT W. BAIRD CO. INCORPORAT 649,452 1.57 435
21 FIRST ALBANY CORPORATION 595,949 1.44 441
22 THOMAS WEISEL PARTNERS LLC 588,597 1.42 501
23 INSTINET CORPORATION 543,456 1.31 1661
24 JEFFERIES & COMPANY, INC. 518,265 1.25 1097
25 AUTOMATED TRADING DESK LLC 482,898 1.17 534
26 CANACCORD ADAMS 457,166 11 756
27 PIPER JAFFRAY & CO. 430,689 1.04 894
28 SUSQUEHANNA INTERNATIONAL GRP. 371,671 0.9 2101
29 THINKEQUITY PARTNERS 333,546 0.81 330
30 WACHOVIA SECURITIES 333,319 0.8 540
31 PACIFIC CREST SECURITIES 278,219 0.67 161
32 CANTOR, FITZGERALD & CO., INC. 227,172 0.55 1024
33 FRIEDMAN, BILLINGS, RAMSEY & C 197,835 0.48 403
34 WEEDEN & COMPANY, INC. 193,248 0.47 1109
35 ITG, INC. 183,207 0.44 1273
36 LEERINK SWANN & CO. 178,674 0.43 301
37 RAYMOND, JAMES & ASSOC. INC. 167,731 0.4 1451
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BNY BROKERAGE 139,079 0.34 1494

JONES & ASSOCIATES, INC. 138,995 0.34 475
SANFORD C. BERNSTEIN COMPANY, 119,158 0.29 243
MILLER, JOHNSON, STEICHEN, KIN 116,037 0.28 135
WILLIAM BLAIR & COMPANY, LLC. 108,216 0.26 463
STIFEL NICOLAUS CAPITAL MARKET 104,138 0.25 1461
OPPENHEIMER & CO 100,543 0.24 579
CRT CAPITAL GROUP LLC 94,090 0.23 117
A.G. EDWARDS & SONS, INC. 93,090 0.22 315
TD WATERHOUSE CAPITAL MARKETS 92,791 0.22 1080
KEEFE, BRUYETTE & WOODS, INC. 91,617 0.22 478
PACIFIC GROWTH EQUITIES 84,661 0.2 258
BTIG - BASS TRADING 82,829 0.2 523

Listed Securities Non-NY Brokers Advertised

Top 25 Broker - Dealer Vol.(000)

BANC OF AMERICA SECURITIES LLC 1948331 1.00
FIDELITY CAPITAL MARKETS 638523 1.00
WEEDEN & COMPANY, INC. 396067 1.00
SUSQUEHANNA INTERNATIONAL GRP. 367904 4.00
RAYMOND, JAMES & ASSOC. INC. 366767 4.00
CANTOR, FITZGERALD & CO., INC. 345907 37.00
THOMAS WEISEL PARTNERS LLC 337275 3.00
WACHOVIA SECURITIES 294551 13.00
FRIEDMAN, BILLINGS, RAMSEY & C 284211 12.00
JONES & ASSOCIATES, INC. 221556 32.00
WILLIAM BLAIR & COMPANY, LLC. 159871 2.00
MORGAN KEEGAN & CO., INC. 95341 6.00
FIRST ALBANY CORPORATION 95196 2.00
MCDONALD INVESTMENTS, INC. 73201 2.00
A.G. EDWARDS & SONS, INC. 67642 3.00
ROBERT W. BAIRD CO. INCORPORAT 65504 9.00
THE INTERSTATE GROUP 53331 0.00
MIDWEST RESEARCH 50088 10.00
THINKEQUITY PARTNERS 44695 13.00
SIMMONS AND COMPANY INTERNATIO 34598 3.00
WEDBUSH MORGAN SECURITIES 23530 13.00
GREEN STREET ADVISORS 23507 16.00
JOHNSON RICE & COMPANY 21220 2.00
PACIFIC CREST SECURITIES 20692 1.00
STEPHENS INC. 17622 1.00

NASDAQ — National Market & Small Cap Market
Non NY Brokers Advertised

Top 25 Broker-Dealer Vol.(000)
BANC OF AMERICA SECURITIES LLC 1163382 933




2 ROBERT W. BAIRD CO. INCORPORAT
3 FIRST ALBANY CORPORATION

4 THOMAS WEISEL PARTNERS LLC

5 SUSQUEHANNA INTERNATIONAL GRP.
6 THINKEQUITY PARTNERS

7 WACHOVIA SECURITIES

8 PACIFIC CREST SECURITIES

9 FRIEDMAN, BILLINGS, RAMSEY & C
10 WEEDEN & COMPANY, INC.

11 RAYMOND, JAMES & ASSOC. INC.
12 JONES & ASSOCIATES, INC.

13 WILLIAM BLAIR & COMPANY, LLC.
14 A.G. EDWARDS & SONS, INC.

15 PACIFIC GROWTH EQUITIES

16 WEDBUSH MORGAN SECURITIES
17 MCDONALD INVESTMENTS, INC.

18 D.A. DAVIDSON & CO.

19 STEPHENS INC.

20 CRAIG-HALLUM CAPITAL GROUP

21 W.R. HAMBRECHT & COMPANY, LLC
22 MORGAN KEEGAN & CO., INC.

23 SANDERS MORRIS HARRIS

24 MIDWEST RESEARCH

25 JOHNSON RICE & COMPANY

Ordinary Securities

Europe

1 LEHMAN BROTHERS, INC.

2 UBS

3 CREDIT SUISSE

4 DEUTSCHE BANK SECURITIES, IN
5 CITIGROUP

6 MORGAN STANLEY

7 JPMORGAN

8 MERRILL LYNCH, PIERCE FENNER
9 DRESDNER KLEINWORT WASSERSTEIN
10 GOLDMAN SACHS GROUP

11 ABN-AMRO

12 HSBC SECURITIES

13 CAZENOVE SECURITIES

14 ING FINANCIAL MARKETS

15 EXANE BNP PARIBAS

649452
595949
588597
371671
333546
333319
278219
197835
193248
167731
138995
108216
93090
84661
49822
31380
29776
27964
25638
20913
16347
10905
10419
7160

Advertised

\Ye]R(0]0]0)]
15,591,400 15.02
13,292,620 12.81
12,218,558 11.77
11,505,818 11.08
9,337,138 8.99
7,446,355 7.17
5,641,690 5.43
5,096,958 4.91
4,890,115 4.71
4,678,804 451
3,605,924 3.47
2,076,246 2
1,754,169 1.69
818,555 0.79
667,097 0.64

435
441
501
2101
330
540
161
403
1109
1451
475
463
315
258
242
174
136
129
64
118
49
28
125
81

Ordinary Securities

4
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Far East Asia / Pacific Rim

Top 15 Brokers
UBS

CITIGROUP

DEUTSCHE BANK SECURITIES, IN
JPMORGAN

MERRILL LYNCH, PIERCE FENNER
HSBC SECURITIES

CREDIT SUISSE

LEHMAN BROTHERS, INC.

BNP PARIBAS

DRESDNER KLEINWORT WASSERSTEIN
ABN-AMRO

ING FINANCIAL MARKETS
MORGAN STANLEY

PEEL, HUNT & COMPANY LTD
RBC CAPITAL MARKETS

Ordinary Securities

Latin America (Excluding Brazil)
Top 15 Brokers

BEAR STEARNS AND COMPANY
CITIGROUP

JPMORGAN

MERRILL LYNCH, PIERCE FENNER
MORGAN STANLEY

CREDIT SUISSE

UBS

DEUTSCHE BANK SECURITIES, IN
KNIGHT EQUITY MARKETS

BANC OF AMERICA SECURITIES LLC
GOLDMAN SACHS GROUP

ING FINANCIAL MARKETS
JEFFERIES & COMPANY, INC.
LEHMAN BROTHERS, INC.

CIBC WORLD MARKETS

ADR Securities

Top 25 Brokers

UBS

MERRILL LYNCH, PIERCE FENNER
MORGAN STANLEY

KNIGHT EQUITY MARKETS
CREDIT SUISSE

JPMORGAN

Advertised

Vol (000)
17,571,513 25.19
17,375,961 24.91
9,357,564 13.41
6,467,801 9.27
4,632,639 6.64
4,583,985 6.57
3,232,699 4.63
2,666,950 3.82
1,849,195 2.65
993,727 1.42
830,644 1.19
50,206 0.07
46,269 0.07
22,183 0.03
17,045 0.02

Advertised
\V{e] R(0]0]0)]

1,641,244 33.79
991,677 20.41
951,127 19.58
813,970 16.76
348,975 7.18

42,934 0.88
33,751 0.69
21,137 0.44
4,633 0.1
4,274 0.09
3,219 0.07
235 0
150 0
105 0

60 0

Advertised
Vol (000)

1,575,644 12.87
1,397,229 11.41
1,126,936 9.2
1,115,468 9.11

782,981 6.4

710,960 5.81
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7 DEUTSCHE BANK SECURITIES, IN 553,091 4.52 454

CITIGROUP 500,491 4.09 423
9 LEHMAN BROTHERS, INC. 489,854 4 595
10 GOLDMAN SACHS GROUP 453,632 3.71 745
11 E-TRADE CAPITAL MARKETS 434,682 3.55 460
12 BEAR STEARNS AND COMPANY 403,493 3.3 320
13 FIDELITY CAPITAL MARKETS 261,854 2.14 570
14 HSBC SECURITIES 243,072 1.99 206
15 AUTOMATED TRADING DESK LLC 182,261 1.49 96
16 RBC CAPITAL MARKETS 137,478 1.12 198
17 COWEN & CO. 136,983 1.12 187
18 CIBC WORLD MARKETS 131,613 1.07 373
19 BANC OF AMERICA SECURITIES LLC 100,948 0.82 286
20 JEFFERIES & COMPANY, INC. 99,039 0.81 421
21 ING FINANCIAL MARKETS 88,447 0.72 38
22 INSTINET CORPORATION 87,015 0.71 287
23 ABN-AMRO 67,465 0.55 192
24 WACHOVIA SECURITIES 66,003 0.54 68
25 PRUDENTIAL SECURITIES, INC. 64,504 0.53 124

CVT BOND COUPON Securities Advertised
Top 25 Brokers Vol (000)

1 UBS 984,568 47.82 92
2 MCMAHAN SECURITIES COMPANY, LT 424,500 20.62 39
3 THOMAS WEISEL PARTNERS LLC 366,868 17.82 53
4 J GIORDANO SECURITIES 81,280 3.95 10
5 CRT CAPITAL GROUP LLC 74,150 3.6 18
6 PIPER JAFFRAY & CO. 59,449 2.89 16
7 ABN-AMRO 37,000 1.8

8 LAZARD CAPITAL MARKETS 23,500 1.14

9 CREDIT SUISSE 7,412 0.36 3
10 MORGAN STANLEY 90 0 13
11 DEUTSCHE BANK SECURITIES, IN 13 0 1
12 BEAR STEARNS AND COMPANY 5 0 1
13 BNY BROKERAGE 5 0 1
14 FIDELITY CAPITAL MARKETS 3 0 1
15 JPMORGAN 2 0 1
16 MERRILL LYNCH, PIERCE FENNER 2 0 1
17 SUNTRUST ROBINSON HUMPHREY 1 0 1
18 KNIGHT EQUITY MARKETS 0 0 1
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Mandatory CVT Securities Advertised

Top 15 Brokers Vol (000)

LAZARD CAPITAL MARKETS 9,136 35.65
MORGAN STANLEY 6,429 25.09
LEHMAN BROTHERS, INC. 4,511 17.6
CREDIT SUISSE 3,613 14.1
UBS 1,031 4.02
GOLDMAN SACHS GROUP 217 0.85
KNIGHT EQUITY MARKETS 208 0.81
CRT CAPITAL GROUP LLC 156 0.61
CANTOR, FITZGERALD & CO., INC. 134 0.52
DEUTSCHE BANK SECURITIES, IN 99 0.39
CITIGROUP 71 0.28
JPMORGAN 10 0.04
JEFFERIES & COMPANY, INC. 6 0.02
FIDELITY CAPITAL MARKETS 2 0.01
ROCHDALE SECURITIES 2 0.01

CVT Bond Zero Securities Advertised

Top 15 Brokers \V{e] R(0]0]0)]

UBS 166,492 84.44
CREDIT SUISSE 10,722 5.44
THOMAS WEISEL PARTNERS LLC 10,221 5.18
CRT CAPITAL GROUP LLC 4,000 2.03
PIPER JAFFRAY & CO. 3,245 1.65
MCMAHAN SECURITIES COMPANY, LT 2,500 1.27
KEPLER EQUITIES 2 0

CVT Preferred Securities Advertised
Top 15 Brokers Vol (000)
LEHMAN BROTHERS, INC. 11,402 38.54
LAZARD CAPITAL MARKETS 5,794 19.58
CREDIT SUISSE 3,720 12.57
GOLDMAN SACHS GROUP 1,690 5.71




DEUTSCHE BANK SECURITIES, IN
UBS

MORGAN STANLEY

MCMAHAN SECURITIES COMPANY, LT
J GIORDANO SECURITIES

CANTOR, FITZGERALD & CO., INC.
KNIGHT EQUITY MARKETS
CITIGROUP

BANC OF AMERICA SECURITIES LLC
CRT CAPITAL GROUP LLC
JPMORGAN

1,366
1,258
1,183
923
691
454
315
173
134
121
120

4.62
4.25

3.12
2.34
1.53
1.06
0.58
0.45
0.41
0.41
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42
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