February 2006 NASDAQ Breakdown

NASDAQ National Market Advertised
Top 25 Brokers Vol (000)
1UBS 2,505,924 7.2 2348
2KNIGHT EQUITY MARKETS 2,444,960 7.03 2399
3MERRILL LYNCH, PIERCE FENNER 2,332,638 6.7 2078
4CITIGROUP 2,216,514 6.37 1610
5MORGAN STANLEY 2,165,347 6.22 2009
6BEAR STEARNS AND COMPANY 1,346,583 3.87 862
7CREDIT SUISSE 1,335,130 3.84 1602
8E-TRADE CAPITAL MARKETS 1,332,019 3.83 1323
9JPMORGAN 1,277,047 3.67 1425
10DEUTSCHE BANK SECURITIES, IN 1,267,562 3.64 1767
11LEHMAN BROTHERS, INC. 1,252,337 3.6 1778
12FIDELITY CAPITAL MARKETS 1,091,795 3.14 1991
13GOLDMAN SACHS GROUP 1,044,163 3 1988
14COWEN & CO. 912,831 2.62 1108
15BANC OF AMERICA SECURITIES LLC 815,094 2.34 845
16RBC CAPITAL MARKETS 794,709 2.28 621
17PRUDENTIAL SECURITIES, INC. 727,367 2.09 958
18CIBC WORLD MARKETS 663,423 1.91 1624
19NEEDHAM & COMPANY 581,888 1.67 471
20THOMAS WEISEL PARTNERS LLC 570,877 1.64 574
21JEFFERIES & COMPANY, INC. 519,244 1.49 1225
22WACHOVIA SECURITIES 492,427 1.42 642
23PIPER JAFFRAY & CO. 482,775 1.39 813
24ADAMS, HARKNESS & HILL, INC. 478,982 1.38 498
25FIRST ALBANY CORPORATION 443,781 1.28 425

NASDAQ Small Cap Market Advertised

Top 25 Brokers Vol (000)
1UBS 868,053 315 587
2KNIGHT EQUITY MARKETS 770,018 27.94 653
3E-TRADE CAPITAL MARKETS 307,172 11.15 279
4FIDELITY CAPITAL MARKETS 165,540 6.01 431
5TD WATERHOUSE CAPITAL MARKETS 74,538 2.7 163
6CITIGROUP 67,382 2.44 290
7MERRILL LYNCH, PIERCE FENNER 48,275 1.75 338
8GOLDMAN SACHS GROUP 45,463 1.65 338
9BEAR STEARNS AND COMPANY 44,426 1.61 120
10MORGAN STANLEY 32,671 1.19 260
110PPENHEIMER & CO 31,124 1.13 93
12JEFFERIES & COMPANY, INC. 26,883 0.98 125
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13LEHMAN BROTHERS, INC. 19,634 0.71 173

14CREDIT SUISSE 16,014 0.58 96
15COWEN & CO. 14,577 0.53 58
16CANTOR, FITZGERALD & CO., INC. 10,545 0.38 63
17ADAMS, HARKNESS & HILL, INC. 9,740 0.35 26
18PRUDENTIAL SECURITIES, INC. 9,030 0.33 25
19INSTINET CORPORATION 8,978 0.33 86
20CRT CAPITAL GROUP LLC 8,558 0.31 7
21C.E. UNTERBERG, TOWBIN 8,481 0.31 28
22FIRST ALBANY CORPORATION 8,202 0.3 14
23JPMORGAN 8,182 0.3 76
24ROTH CAPITAL PARTNERS, LLC 7,932 0.29 23
25NEEDHAM & COMPANY 7,779 0.28 22

NASDAQ 100 Advertised
Top 25 Brokers Vol (000)
1MERRILL LYNCH, PIERCE FENNER 1,506,198 8.64 100
2CITIGROUP 1,232,496 7.07 95
3UBS 1,196,370 6.86 100
4AMORGAN STANLEY 1,112,740 6.38 100
5CREDIT SUISSE 845,933 4.85 100
6BEAR STEARNS AND COMPANY 780,838 4.48 96
7KNIGHT EQUITY MARKETS 778,185 4.46 100
8DEUTSCHE BANK SECURITIES, IN 766,778 4.4 100
9JPMORGAN 748,287 4.29 100
10GOLDMAN SACHS GROUP 681,534 3.91 99
11E-TRADE CAPITAL MARKETS 653,206 3.75 96
12LEHMAN BROTHERS, INC. 622,306 3.57 100
13BANC OF AMERICA SECURITIES LLC 581,728 3.34 97
14RBC CAPITAL MARKETS 539,109 3.09 99
15FIDELITY CAPITAL MARKETS 494,495 2.84 95
16COWEN & CO. 410,185 2.35 99
17PRUDENTIAL SECURITIES, INC. 354,776 2.03 100
18CIBC WORLD MARKETS 307,620 1.76 100
19ADAMS, HARKNESS & HILL, INC. 277,548 1.59 59
20THOMAS WEISEL PARTNERS LLC 257,419 1.48 90
21WACHOVIA SECURITIES 244,331 1.4 94
22NEEDHAM & COMPANY 240,485 1.38 62
23PACIFIC CREST SECURITIES 226,489 1.3 55
24THINKEQUITY PARTNERS 194,520 1.12 67
25HARRIS NESBITT CORPORATION 193,572 1.11 73

NASDAQ National Market Advertised % Of
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Top 25 Brokers YTD Vol (000) Total

1UBS 5,547,543 7.41 2428
2KNIGHT EQUITY MARKETS 5,206,239 6.95 2448
3MERRILL LYNCH, PIERCE FENNER 5,118,792 6.84 2147
4MORGAN STANLEY 4,640,190 6.2 2109
5CITIGROUP 4,546,576 6.07 1847
6CREDIT SUISSE 2,987,315 3.99 1949
7BEAR STEARNS AND COMPANY 2,959,002 3.95 975
8E-TRADE CAPITAL MARKETS 2,946,579 3.94 1545
9LEHMAN BROTHERS, INC. 2,733,441 3.65 1906
10DEUTSCHE BANK SECURITIES, IN 2,642,667 3.53 1815
11JPMORGAN 2,476,852 3.31 1741
12FIDELITY CAPITAL MARKETS 2,392,490 3.2 2152
13GOLDMAN SACHS GROUP 2,186,679 2.92 2106
14COWEN & CO. 2,024,472 2.7 1191
15BANC OF AMERICA SECURITIES LLC 1,906,506 2.55 892
16RBC CAPITAL MARKETS 1,723,460 2.3 695
17PRUDENTIAL SECURITIES, INC. 1,563,965 2.09 975
18NEEDHAM & COMPANY 1,316,295 1.76 481
19CIBC WORLD MARKETS 1,311,394 1.75 1689
20THOMAS WEISEL PARTNERS LLC 1,305,672 1.74 652
21PIPER JAFFRAY & CO. 1,185,353 1.58 1032
22JEFFERIES & COMPANY, INC. 1,179,641 1.58 1462
23WACHOVIA SECURITIES 1,037,948 1.39 691
24FIRST ALBANY CORPORATION 944,931 1.26 474
25ADAMS, HARKNESS & HILL, INC. 871,860 1.16 600

NASDAQ Small Cap Market Advertised

Top 25 Brokers YTD Vol (000)
1KNIGHT EQUITY MARKETS 1,357,012 28.55 671
2UBS 1,290,254 27.15 649
3E-TRADE CAPITAL MARKETS 534,166 11.24 330
4FIDELITY CAPITAL MARKETS 307,657 6.47 470
5TD WATERHOUSE CAPITAL MARKETS 144,617 3.04 170
6CITIGROUP 127,438 2.68 337
7MERRILL LYNCH, PIERCE FENNER 92,510 1.95 366
8GOLDMAN SACHS GROUP 74,207 1.56 379
9BEAR STEARNS AND COMPANY 71,049 1.49 142
10MORGAN STANLEY 62,795 1.32 309
110PPENHEIMER & CO 59,933 1.26 105
12JEFFERIES & COMPANY, INC. 54,813 1.15 170
13LEHMAN BROTHERS, INC. 39,717 0.84 220
14CREDIT SUISSE 34,356 0.72 216
15COWEN & CO. 29,643 0.62 75
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16CANTOR, FITZGERALD & CO., INC. 19,984 0.42 89

17PRUDENTIAL SECURITIES, INC. 19,704 0.41 25
18C.E. UNTERBERG, TOWBIN 19,440 0.41 29
19INSTINET CORPORATION 18,452 0.39 129
20ROTH CAPITAL PARTNERS, LLC 18,387 0.39 29
21INEEDHAM & COMPANY 17,512 0.37 22
22ADAMS, HARKNESS & HILL, INC. 17,303 0.36 33
23FIRST ALBANY CORPORATION 16,122 0.34 19
24J.P. TURNER & CO. 16,005 0.34 34
25DEUTSCHE BANK SECURITIES, IN 15,482 0.33 152

NASDAQ 100 Advertised
Top 25 Brokers YTD Vol (000)
1MERRILL LYNCH, PIERCE FENNER 3,410,339 9 100
2UBS 2,682,266 7.08 100
3CITIGROUP 2,468,618 6.52 98
4MORGAN STANLEY 2,467,911 6.51 100
5BEAR STEARNS AND COMPANY 1,806,893 4.77 100
6CREDIT SUISSE 1,803,607 4.76 100
7KNIGHT EQUITY MARKETS 1,697,361 4.48 100
8DEUTSCHE BANK SECURITIES, IN 1,651,719 4.36 100
9E-TRADE CAPITAL MARKETS 1,491,319 3.94 97
10GOLDMAN SACHS GROUP 1,447,922 3.82 99
11LEHMAN BROTHERS, INC. 1,407,888 3.72 100
12BANC OF AMERICA SECURITIES LLC 1,404,136 3.71 97
13JPMORGAN 1,378,834 3.64 100
14RBC CAPITAL MARKETS 1,124,399 2.97 99
15FIDELITY CAPITAL MARKETS 1,111,460 2.93 96
16COWEN & CO. 873,041 2.3 99
17PRUDENTIAL SECURITIES, INC. 783,206 2.07 100
18CIBC WORLD MARKETS 633,487 1.67 100
19THOMAS WEISEL PARTNERS LLC 606,766 1.6 94
20NEEDHAM & COMPANY 536,161 1.42 62
21PACIFIC CREST SECURITIES 520,640 1.37 60
22WACHOVIA SECURITIES 497,767 1.31 97
23ADAMS, HARKNESS & HILL, INC. 480,219 1.27 69
24THINKEQUITY PARTNERS 401,960 1.06 71
25HARRIS NESBITT CORPORATION 395,958 1.05 76
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