June 2006 NASDAQ Breakdown

NASDAQ National Market Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd
1MORGAN STANLEY 3,039,029 7.65 2087
2UBS 2,874,129 7.23 2355
3MERRILL LYNCH, PIERCE FENNER 2,763,815 6.96 2145
AKNIGHT EQUITY MARKETS 2,734,610 6.88 2426
5CREDIT SUISSE 2,600,615 6.55 2280
6CITIGROUP 1,959,176 4.93 1464
7JPMORGAN 1,746,802 4.4 1625
8BEAR STEARNS AND COMPANY 1,647,987 4.15 1049
9DEUTSCHE BANK SECURITIES, IN 1,536,832 3.87 1676
10GOLDMAN SACHS GROUP 1,368,522 3.44 2131
11LEHMAN BROTHERS, INC. 1,336,640 3.36 1787
12E-TRADE CAPITAL MARKETS 1,217,374 3.06 1357
13BANC OF AMERICA SECURITIES LLC 1,155,212 291 913
14COWEN & CO. 1,111,824 2.8 952
15FIDELITY CAPITAL MARKETS 942,656 2.37 2029
16RBC CAPITAL MARKETS 760,551 1.91 822
17PRUDENTIAL SECURITIES, INC. 673,866 1.7 1006
18ROBERT W. BAIRD CO. INCORPORAT 648,236 1.63 428
19CIBC WORLD MARKETS 648,116 1.63 1730
20NEEDHAM & COMPANY 638,254 1.61 537
21FIRST ALBANY CORPORATION 590,966 1.49 425
22THOMAS WEISEL PARTNERS LLC 584,852 1.47 491
23INSTINET CORPORATION 529,866 1.33 1547
24JEFFERIES & COMPANY, INC. 501,583 1.26 1029
25AUTOMATED TRADING DESK LLC 453,374 1.14 468

NASDAQ Small Cap Market Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd
1KNIGHT EQUITY MARKETS 460,988 27.13 647
2UBS 315,818 18.59 596
3E-TRADE CAPITAL MARKETS 153,080 9.01 286
4BEAR STEARNS AND COMPANY 146,236 8.61 121
SFIDELITY CAPITAL MARKETS 93,820 5.52 418
6MORGAN STANLEY 45,662 2.69 292
7CREDIT SUISSE 42,980 2.53 478
8MERRILL LYNCH, PIERCE FENNER 39,659 2.33 342
9GOLDMAN SACHS GROUP 39,285 2.31 396
10AUTOMATED TRADING DESK LLC 29,524 1.74 66

11TD WATERHOUSE CAPITAL MARKETS 28,511 1.68 138
12CITIGROUP 20,533 1.21 201
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13SUSQUEHANNA INTERNATIONAL GRP. 18,406 1.08 195

14LEHMAN BROTHERS, INC. 17,466 1.03 176
15JPMORGAN 16,919 1 110
16JEFFERIES & COMPANY, INC. 16,682 0.98 68
17COWEN & CO. 14,026 0.83 41
18INSTINET CORPORATION 13,590 0.8 114
19CANACCORD ADAMS 11,540 0.68 45
20NEEDHAM & COMPANY 11,276 0.66 31
21CIBC WORLD MARKETS 11,225 0.66 124
22DEUTSCHE BANK SECURITIES, IN 10,431 0.61 111
23BANC OF AMERICA SECURITIES LLC 7,809 0.46 20
24PRUDENTIAL SECURITIES, INC. 7,598 0.45 27
25THINKEQUITY PARTNERS 6,932 0.41 20

NASDAQ 100 Advertised
Top 25 Brokers Vol (000)
1MORGAN STANLEY 1,398,222 7.76 89
2MERRILL LYNCH, PIERCE FENNER 1,389,663 7.72 90
3UBS 1,295,244 7.19 90
ACREDIT SUISSE 1,239,141 6.88 90
5JPMORGAN 1,084,376 6.02 90
6CITIGROUP 1,052,189 5.84 83
7DEUTSCHE BANK SECURITIES, IN 1,012,741 5.62 90
8BEAR STEARNS AND COMPANY 951,002 5.28 89
9KNIGHT EQUITY MARKETS 776,337 4.31 90
10LEHMAN BROTHERS, INC. 717,853 3.99 90
11GOLDMAN SACHS GROUP 675,915 3.75 90
12E-TRADE CAPITAL MARKETS 545,775 3.03 85
13BANC OF AMERICA SECURITIES LLC 486,579 2.7 90
14RBC CAPITAL MARKETS 424,093 2.36 88
15COWEN & CO. 412,145 2.29 89
16FIDELITY CAPITAL MARKETS 378,322 2.1 84
17ROBERT W. BAIRD CO. INCORPORAT 344,012 1.91 82
18PRUDENTIAL SECURITIES, INC. 278,300 1.55 89
19FIRST ALBANY CORPORATION 259,017 1.44 55
20THOMAS WEISEL PARTNERS LLC 258,701 1.44 82
21INEEDHAM & COMPANY 245,907 1.37 60
22AUTOMATED TRADING DESK LLC 211,647 1.18 80
23CANACCORD ADAMS 194,405 1.08 69
24INSTINET CORPORATION 192,725 1.07 89
25PACIFIC CREST SECURITIES 189,311 1.05 47
NASDAQ National Market Advertised % Of
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Top 25 Brokers YTD Vol (000) Total

1UBS 18,529,246 7.65 2527
2KNIGHT EQUITY MARKETS 17,009,214 7.03 2537
3MORGAN STANLEY 16,567,579 6.84 2387
AMERRILL LYNCH, PIERCE FENNER 15,498,036 6.4 2332
5CITIGROUP 13,754,087 5.68 2062
6CREDIT SUISSE 11,625,061 4.8 2389
7BEAR STEARNS AND COMPANY 9,303,301 3.84 1653
8JPMORGAN 9,203,143 3.8 2046
9E-TRADE CAPITAL MARKETS 9,032,815 3.73 1862
10DEUTSCHE BANK SECURITIES, IN 8,527,481 3.52 2021
11LEHMAN BROTHERS, INC. 8,088,877 3.34 2116
12GOLDMAN SACHS GROUP 7,586,504 3.13 2370
13FIDELITY CAPITAL MARKETS 7,142,547 2.95 2324
14BANC OF AMERICA SECURITIES LLC 6,388,480 2.64 1702
15COWEN & CO. 6,231,104 2.57 1376
16RBC CAPITAL MARKETS 5,222,856 2.16 994
17PRUDENTIAL SECURITIES, INC. 4,542,948 1.88 1115
18CIBC WORLD MARKETS 4,036,637 1.67 1887
19NEEDHAM & COMPANY 3,904,653 1.61 579
20THOMAS WEISEL PARTNERS LLC 3,838,327 1.59 795
21FIRST ALBANY CORPORATION 3,455,872 1.43 533
22JEFFERIES & COMPANY, INC. 3,399,051 1.4 1763
23AUTOMATED TRADING DESK LLC 3,273,500 1.35 2356
24INSTINET CORPORATION 3,181,093 1.31 2035
25WACHOVIA SECURITIES 3,103,474 1.28 806
NASDAQ Small Cap Market Advertised % Of
Top 25 Brokers YTD \Y/e1N(0]0]0)] Total
1KNIGHT EQUITY MARKETS 3,868,828 28.55 692
2UBS 3,120,323 23.03 683
3E-TRADE CAPITAL MARKETS 1,500,859 11.08 410
AFIDELITY CAPITAL MARKETS 824,930 6.09 521
SAUTOMATED TRADING DESK LLC 349,044 2.58 526
6TD WATERHOUSE CAPITAL MARKETS 338,623 2.5 186
7BEAR STEARNS AND COMPANY 322,242 2.38 197
8MERRILL LYNCH, PIERCE FENNER 298,978 2.21 444
9CITIGROUP 293,538 2.17 405
10GOLDMAN SACHS GROUP 244,846 1.81 516
11MORGAN STANLEY 238,693 1.76 485
12CREDIT SUISSE 153,623 1.13 514
13JEFFERIES & COMPANY, INC. 152,494 1.13 250
14LEHMAN BROTHERS, INC. 124,229 0.92 344
150PPENHEIMER & CO 101,125 0.75 120
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16COWEN & CO. 93,296 0.69 114

17JPMORGAN 85,085 0.63 222
18INSTINET CORPORATION 75,584 0.56 243
19CIBC WORLD MARKETS 64,944 0.48 168
20CANACCORD ADAMS 62,327 0.46 59
21FIRST ALBANY CORPORATION 59,424 0.44 23
22CANTOR, FITZGERALD & CO., INC. 58,404 0.43 136
23THOMAS WEISEL PARTNERS LLC 56,370 0.42 28
24PRUDENTIAL SECURITIES, INC. 53,550 0.4 31
25J.P. TURNER & CO. 51,730 0.38 37

NASDAQ 100 Advertised
Top 25 Brokers YTD \V{e] R(0]0]0)]

1MERRILL LYNCH, PIERCE FENNER 8,791,422 7.9 93

2MORGAN STANLEY 8,078,299 7.26 93

3UBS 7,686,176 6.91 93

4CITIGROUP 6,944,854 6.24 92

5CREDIT SUISSE 6,410,727 5.76 93

6JPMORGAN 5,353,484 4.81 93

7DEUTSCHE BANK SECURITIES, IN 5,276,086 4.74 93

8BEAR STEARNS AND COMPANY 5,000,129 4.49 93

9KNIGHT EQUITY MARKETS 4,777,727 4.29 93
10GOLDMAN SACHS GROUP 4,338,661 3.9 93
11E-TRADE CAPITAL MARKETS 3,814,354 3.43 93
12LEHMAN BROTHERS, INC. 3,708,118 3.33 93
13BANC OF AMERICA SECURITIES LLC 3,620,033 3.25
14RBC CAPITAL MARKETS 3,193,706 2.87 92
15FIDELITY CAPITAL MARKETS 2,656,981 2.39 90
16COWEN & CO. 2,370,549 2.13 93
17PRUDENTIAL SECURITIES, INC. 1,943,681 1.75 93
18WACHOVIA SECURITIES 1,722,663 1.55 92
19THOMAS WEISEL PARTNERS LLC 1,663,659 15 90
20CIBC WORLD MARKETS 1,637,108 1.47 93
21AUTOMATED TRADING DESK LLC 1,578,444 1.42 91
22NEEDHAM & COMPANY 1,536,313 1.38 63
23ROBERT W. BAIRD CO. INCORPORAT 1,443,508 1.3
24INSTINET CORPORATION 1,415,850 1.27 93
25FIRST ALBANY CORPORATION 1,401,372 1.26 70
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