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Block Summaries  

July 2006                          NASDAQ Breakdown 
 

  NASDAQ National Market  Advertised % Of  # of  
  Top 25 Brokers  Vol (000) Total  Sec. Trd. 

1MERRILL LYNCH, PIERCE FENNER 2,503,002 7.31 2123

2MORGAN STANLEY 2,428,457 7.09 2125

3UBS 2,344,841 6.85 2332

4KNIGHT EQUITY MARKETS 2,015,171 5.89 2401

5CREDIT SUISSE 1,885,243 5.51 2255

6CITIGROUP 1,551,645 4.53 1284

7JPMORGAN 1,420,357 4.15 1668

8AUTOMATED TRADING DESK LLC 1,383,444 4.04 372

9BEAR STEARNS AND COMPANY 1,310,482 3.83 874

10DEUTSCHE BANK SECURITIES, IN 1,302,738 3.8 1643

11LEHMAN BROTHERS, INC. 1,222,433 3.57 1678

12E-TRADE CAPITAL MARKETS 1,177,314 3.44 1337

13GOLDMAN SACHS GROUP 1,101,151 3.22 2030

14COWEN & CO. 974,881 2.85 874

15BANC OF AMERICA SECURITIES LLC 947,764 2.77 938

16FIDELITY CAPITAL MARKETS 842,382 2.46 1996

17RBC CAPITAL MARKETS 695,190 2.03 684

18FIRST ALBANY CORPORATION 583,224 1.7 433

19CANACCORD ADAMS 576,680 1.68 703

20PRUDENTIAL SECURITIES, INC. 552,859 1.61 1062

21NEEDHAM & COMPANY 544,820 1.59 554

22THOMAS WEISEL PARTNERS LLC 499,729 1.46 462

23CIBC WORLD MARKETS 479,066 1.4 1647

24ROBERT W. BAIRD CO. INCORPORAT 463,186 1.35 432

25INSTINET CORPORATION 454,470 1.33 1342

  

  
  NASDAQ Small Cap Market Advertised % Of  # of  
  Top 25 Brokers  Vol (000) Total  Sec. Trd. 

1KNIGHT EQUITY MARKETS 355,624 26.45 629

2UBS 240,468 17.88 553

3E-TRADE CAPITAL MARKETS 136,442 10.15 263

4FIDELITY CAPITAL MARKETS 79,710 5.93 412

5AUTOMATED TRADING DESK LLC 63,659 4.73 47

6MORGAN STANLEY 36,601 2.72 363

7CREDIT SUISSE 33,156 2.47 472

8MERRILL LYNCH, PIERCE FENNER 32,835 2.44 331

9GOLDMAN SACHS GROUP 30,183 2.24 311

10TD WATERHOUSE CAPITAL MARKETS 30,009 2.23 133

11BEAR STEARNS AND COMPANY 22,234 1.65 102

12CANACCORD ADAMS 19,592 1.46 47

13CITIGROUP 17,591 1.31 165

14COWEN & CO. 15,360 1.14 42
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15JEFFERIES & COMPANY, INC. 15,346 1.14 70

16LEHMAN BROTHERS, INC. 13,592 1.01 136

17JPMORGAN 12,954 0.96 98

18WEEDEN & COMPANY, INC. 12,647 0.94 29

19PRUDENTIAL SECURITIES, INC. 9,977 0.74 34

20INSTINET CORPORATION 9,799 0.73 62

21ROTH CAPITAL PARTNERS, LLC 9,614 0.71 28

22CIBC WORLD MARKETS 8,969 0.67 105

23NEEDHAM & COMPANY 8,415 0.63 30

24DEUTSCHE BANK SECURITIES, IN 7,229 0.54 85

25THINKEQUITY PARTNERS 6,322 0.47 14

  
  
  NASDAQ 100 Advertised % Of  # of  
  Top 25 Brokers  Vol (000) Total  Sec. Trd. 

1MERRILL LYNCH, PIERCE FENNER 1,572,198 8.92 98

2MORGAN STANLEY 1,222,190 6.94 94

3UBS 1,118,945 6.35 98

4CITIGROUP 1,053,228 5.98 92

5CREDIT SUISSE 1,014,281 5.76 98

6JPMORGAN 875,136 4.97 98

7LEHMAN BROTHERS, INC. 799,902 4.54 98

8BEAR STEARNS AND COMPANY 793,009 4.5 98

9DEUTSCHE BANK SECURITIES, IN 790,377 4.49 98

10AUTOMATED TRADING DESK LLC 736,156 4.18 71

11KNIGHT EQUITY MARKETS 685,956 3.89 98

12GOLDMAN SACHS GROUP 666,697 3.78 98

13E-TRADE CAPITAL MARKETS 637,413 3.62 93

14BANC OF AMERICA SECURITIES LLC 552,867 3.14 96

15FIDELITY CAPITAL MARKETS 426,516 2.42 92

16RBC CAPITAL MARKETS 426,354 2.42 95

17COWEN & CO. 376,940 2.14 95

18CANACCORD ADAMS 255,276 1.45 71

19FIRST ALBANY CORPORATION 251,139 1.43 63

20THOMAS WEISEL PARTNERS LLC 236,170 1.34 84

21PRUDENTIAL SECURITIES, INC. 234,668 1.33 97

22INSTINET CORPORATION 224,294 1.27 95

23CIBC WORLD MARKETS 223,517 1.27 98

24NEEDHAM & COMPANY 214,132 1.22 66

25WACHOVIA SECURITIES 211,314 1.2 90
 
  
  
  NASDAQ National Market Advertised % Of  # of  
  Top 25 Brokers YTD Vol (000) Total  Sec. Trd. 

1UBS 20,911,544 7.56 2538

2KNIGHT EQUITY MARKETS 19,170,399 6.93 2549

3MORGAN STANLEY 19,009,407 6.87 2409
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4MERRILL LYNCH, PIERCE FENNER 18,004,327 6.51 2349

5CITIGROUP 15,308,996 5.53 2088

6CREDIT SUISSE 13,514,060 4.88 2409

7JPMORGAN 10,625,562 3.84 2070

8BEAR STEARNS AND COMPANY 10,614,743 3.84 1666

9E-TRADE CAPITAL MARKETS 10,247,640 3.7 1902

10DEUTSCHE BANK SECURITIES, IN 9,840,568 3.56 2045

11LEHMAN BROTHERS, INC. 9,317,092 3.37 2138

12GOLDMAN SACHS GROUP 8,690,642 3.14 2383

13FIDELITY CAPITAL MARKETS 8,003,532 2.89 2344

14BANC OF AMERICA SECURITIES LLC 7,337,736 2.65 1707

15COWEN & CO. 7,205,986 2.6 1406

16RBC CAPITAL MARKETS 5,918,095 2.14 1020

17PRUDENTIAL SECURITIES, INC. 5,095,978 1.84 1179

18AUTOMATED TRADING DESK LLC 4,674,341 1.69 2358

19CIBC WORLD MARKETS 4,515,841 1.63 1910

20NEEDHAM & COMPANY 4,449,048 1.61 589

21THOMAS WEISEL PARTNERS LLC 4,338,056 1.57 803

22FIRST ALBANY CORPORATION 4,039,096 1.46 540

23JEFFERIES & COMPANY, INC. 3,852,966 1.39 1794

24INSTINET CORPORATION 3,636,735 1.31 2071

25WACHOVIA SECURITIES 3,443,545 1.24 811

  
  
  NASDAQ Small Cap Market Advertised % Of  # of  
  Top 25 Brokers YTD Vol (000) Total  Sec. Trd. 

1KNIGHT EQUITY MARKETS 4,224,452 28.36 692

2UBS 3,360,791 22.56 685

3E-TRADE CAPITAL MARKETS 1,637,301 10.99 418

4FIDELITY CAPITAL MARKETS 904,640 6.07 524

5AUTOMATED TRADING DESK LLC 412,703 2.77 526

6TD WATERHOUSE CAPITAL MARKETS 368,633 2.47 186

7BEAR STEARNS AND COMPANY 344,466 2.31 199

8MERRILL LYNCH, PIERCE FENNER 331,814 2.23 453

9CITIGROUP 311,129 2.09 417

10MORGAN STANLEY 275,293 1.85 514

11GOLDMAN SACHS GROUP 275,029 1.85 522

12CREDIT SUISSE 186,779 1.25 530

13JEFFERIES & COMPANY, INC. 167,840 1.13 260

14LEHMAN BROTHERS, INC. 137,827 0.93 350

15COWEN & CO. 108,656 0.73 120

16OPPENHEIMER & CO 107,103 0.72 122

17JPMORGAN 98,039 0.66 228

18INSTINET CORPORATION 85,383 0.57 247

19CANACCORD ADAMS 81,919 0.55 62

20CIBC WORLD MARKETS 73,912 0.5 177

21FIRST ALBANY CORPORATION 64,733 0.43 23
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22CANTOR, FITZGERALD & CO., INC. 64,314 0.43 145

23PRUDENTIAL SECURITIES, INC. 63,527 0.43 39

24THOMAS WEISEL PARTNERS LLC 62,186 0.42 28

25NEEDHAM & COMPANY 58,028 0.39 35

 

 

  NASDAQ 100 Advertised % Of  # of  
  Top 25 Brokers YTD Vol (000) Total  Sec. Trd. 

1MERRILL LYNCH, PIERCE FENNER 11,378,136 8.27 100

2UBS 9,987,966 7.26 100

3MORGAN STANLEY 9,520,129 6.92 100

4CITIGROUP 8,749,530 6.36 100

5CREDIT SUISSE 7,713,053 5.61 100

6JPMORGAN 6,413,969 4.66 100

7DEUTSCHE BANK SECURITIES, IN 6,235,209 4.53 100

8BEAR STEARNS AND COMPANY 6,138,686 4.46 100

9KNIGHT EQUITY MARKETS 6,025,916 4.38 100

10GOLDMAN SACHS GROUP 5,211,431 3.79 100

11E-TRADE CAPITAL MARKETS 5,196,823 3.78 100

12LEHMAN BROTHERS, INC. 4,681,338 3.4 100

13BANC OF AMERICA SECURITIES LLC 4,459,255 3.24 100

14RBC CAPITAL MARKETS 3,733,351 2.71 100

15FIDELITY CAPITAL MARKETS 3,617,269 2.63 98

16COWEN & CO. 3,008,577 2.19 100

17AUTOMATED TRADING DESK LLC 2,435,678 1.77 100

18PRUDENTIAL SECURITIES, INC. 2,400,564 1.75 100

19THOMAS WEISEL PARTNERS LLC 2,058,341 1.5 96

20WACHOVIA SECURITIES 2,028,146 1.47 100

21CIBC WORLD MARKETS 1,999,357 1.45 100

22NEEDHAM & COMPANY 1,790,677 1.3 68

23INSTINET CORPORATION 1,721,041 1.25 100

24FIRST ALBANY CORPORATION 1,689,287 1.23 75

25PACIFIC CREST SECURITIES 1,660,921 1.21 66
 


