
 
 

 
 

1 

Block Summaries  

May 2006                          NASDAQ Breakdown 
 

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

1UBS 3,499,076 8.03 2373

2MORGAN STANLEY 3,264,396 7.49 2060

3KNIGHT EQUITY MARKETS 3,112,972 7.15 2422

4MERRILL LYNCH, PIERCE FENNER 2,664,116 6.12 2138

5CITIGROUP 2,286,196 5.25 1548

6CREDIT SUISSE 2,209,159 5.07 2265

7JPMORGAN 1,740,638 4 1507

8BEAR STEARNS AND COMPANY 1,622,590 3.72 907

9DEUTSCHE BANK SECURITIES, IN 1,615,765 3.71 1765

10E-TRADE CAPITAL MARKETS 1,506,541 3.46 1430

11GOLDMAN SACHS GROUP 1,491,155 3.42 2081

12LEHMAN BROTHERS, INC. 1,318,133 3.03 1784

13FIDELITY CAPITAL MARKETS 1,263,485 2.9 2037

14BANC OF AMERICA SECURITIES LLC 1,233,413 2.83 918

15COWEN & CO. 1,101,606 2.53 904

16RBC CAPITAL MARKETS 1,047,375 2.4 692

17AUTOMATED TRADING DESK LLC 1,033,458 2.37 472

18PRUDENTIAL SECURITIES, INC. 736,634 1.69 900

19CIBC WORLD MARKETS 650,440 1.49 1699

20FIRST ALBANY CORPORATION 637,424 1.46 443

21THOMAS WEISEL PARTNERS LLC 610,695 1.4 495

22INSTINET CORPORATION 602,392 1.38 1431

23JEFFERIES & COMPANY, INC. 592,400 1.36 1116

24NEEDHAM & COMPANY 591,771 1.36 545

25WACHOVIA SECURITIES 575,639 1.32 551

  

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

1KNIGHT EQUITY MARKETS 562,069 28.87 652

2UBS 396,703 20.38 609

3E-TRADE CAPITAL MARKETS 194,976 10.01 317

4FIDELITY CAPITAL MARKETS 113,856 5.85 447

5AUTOMATED TRADING DESK LLC 93,641 4.81 68

6MERRILL LYNCH, PIERCE FENNER 65,938 3.39 356

7MORGAN STANLEY 45,132 2.32 276

8GOLDMAN SACHS GROUP 42,552 2.19 357

9CITIGROUP 39,048 2.01 227

10TD WATERHOUSE CAPITAL MARKETS 37,286 1.92 154

11CREDIT SUISSE 30,908 1.59 444

12BEAR STEARNS AND COMPANY 27,593 1.42 126

13JEFFERIES & COMPANY, INC. 23,261 1.19 114

14LEHMAN BROTHERS, INC. 20,225 1.04 185
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15JPMORGAN 17,384 0.89 86

16INSTINET CORPORATION 16,419 0.84 104

17CIBC WORLD MARKETS 15,720 0.81 127

18CRT CAPITAL GROUP LLC 12,416 0.64 6

19COWEN & CO. 10,386 0.53 40

20CANACCORD ADAMS 9,367 0.48 44

21OPPENHEIMER & CO 9,149 0.47 67

22THOMAS WEISEL PARTNERS LLC 8,971 0.46 11

23FIRST ALBANY CORPORATION 8,742 0.45 18

24MERRIMAN CURHAN FORD & CO. 8,610 0.44 30

25NEEDHAM & COMPANY 8,352 0.43 28

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

1UBS 1,741,754 7.84 99

2MORGAN STANLEY 1,650,671 7.43 97

3MERRILL LYNCH, PIERCE FENNER 1,632,377 7.35 99

4CITIGROUP 1,323,819 5.96 93

5CREDIT SUISSE 1,284,467 5.78 99

6JPMORGAN 1,154,646 5.2 99

7DEUTSCHE BANK SECURITIES, IN 1,042,846 4.69 99

8BEAR STEARNS AND COMPANY 973,041 4.38 97

9KNIGHT EQUITY MARKETS 968,167 4.36 99

10GOLDMAN SACHS GROUP 842,999 3.79 98

11E-TRADE CAPITAL MARKETS 777,495 3.5 97

12BANC OF AMERICA SECURITIES LLC 744,302 3.35 97

13RBC CAPITAL MARKETS 676,902 3.05 98

14LEHMAN BROTHERS, INC. 602,594 2.71 99

15AUTOMATED TRADING DESK LLC 600,980 2.7 89

16FIDELITY CAPITAL MARKETS 573,354 2.58 92

17COWEN & CO. 480,658 2.16 97

18WACHOVIA SECURITIES 386,048 1.74 92

19PRUDENTIAL SECURITIES, INC. 343,971 1.55 98

20INSTINET CORPORATION 303,089 1.36 99

21THOMAS WEISEL PARTNERS LLC 297,545 1.34 86

22FIRST ALBANY CORPORATION 260,541 1.17 66

23CIBC WORLD MARKETS 253,384 1.14 99

24ROBERT W. BAIRD CO. INCORPORAT 247,893 1.12 83

25PACIFIC CREST SECURITIES 240,252 1.08 53
 
  
  
  NASDAQ National Market Advertised % Of  # of  
  Top 25 Brokers YTD Vol (000) Total  Sec. Trd. 

1UBS 15,654,467 7.74 2508

2KNIGHT EQUITY MARKETS 14,273,762 7.05 2517

3MORGAN STANLEY 13,528,545 6.69 2362
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4MERRILL LYNCH, PIERCE FENNER 12,733,882 6.29 2300

5CITIGROUP 11,794,911 5.83 2039

6CREDIT SUISSE 9,024,445 4.46 2342

7E-TRADE CAPITAL MARKETS 7,815,404 3.86 1820

8BEAR STEARNS AND COMPANY 7,655,314 3.78 1587

9JPMORGAN 7,456,440 3.68 1994

10DEUTSCHE BANK SECURITIES, IN 6,984,017 3.45 1975

11LEHMAN BROTHERS, INC. 6,752,237 3.34 2077

12GOLDMAN SACHS GROUP 6,214,470 3.07 2309

13FIDELITY CAPITAL MARKETS 6,199,883 3.06 2298

14BANC OF AMERICA SECURITIES LLC 5,232,542 2.59 1697

15COWEN & CO. 5,119,280 2.53 1307

16RBC CAPITAL MARKETS 4,462,305 2.21 860

17PRUDENTIAL SECURITIES, INC. 3,869,079 1.91 1015

18CIBC WORLD MARKETS 3,388,519 1.67 1826

19NEEDHAM & COMPANY 3,266,398 1.61 574

20THOMAS WEISEL PARTNERS LLC 3,258,076 1.61 787

21JEFFERIES & COMPANY, INC. 2,897,468 1.43 1725

22FIRST ALBANY CORPORATION 2,864,906 1.42 529

23AUTOMATED TRADING DESK LLC 2,820,127 1.39 2356

24WACHOVIA SECURITIES 2,770,924 1.37 803

25INSTINET CORPORATION 2,651,227 1.31 1957

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

1KNIGHT EQUITY MARKETS 3,407,840 28.75 689

2UBS 2,804,505 23.66 679

3E-TRADE CAPITAL MARKETS 1,347,778 11.37 403

4FIDELITY CAPITAL MARKETS 731,109 6.17 513

5AUTOMATED TRADING DESK LLC 319,520 2.7 526

6TD WATERHOUSE CAPITAL MARKETS 310,112 2.62 185

7CITIGROUP 273,005 2.3 394

8MERRILL LYNCH, PIERCE FENNER 259,319 2.19 429

9GOLDMAN SACHS GROUP 205,561 1.73 461

10MORGAN STANLEY 193,031 1.63 466

11BEAR STEARNS AND COMPANY 176,006 1.48 191

12JEFFERIES & COMPANY, INC. 135,811 1.15 244

13CREDIT SUISSE 110,643 0.93 466

14LEHMAN BROTHERS, INC. 106,763 0.9 325

15OPPENHEIMER & CO 94,902 0.8 117

16COWEN & CO. 79,270 0.67 105

17JPMORGAN 68,166 0.58 195

18INSTINET CORPORATION 61,994 0.52 216

19FIRST ALBANY CORPORATION 54,441 0.46 23

20CANTOR, FITZGERALD & CO., INC. 53,783 0.45 132

21CIBC WORLD MARKETS 53,719 0.45 150
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22THOMAS WEISEL PARTNERS LLC 52,624 0.44 28

23CANACCORD ADAMS 50,787 0.43 54

24J.P. TURNER & CO. 46,034 0.39 36

25PRUDENTIAL SECURITIES, INC. 45,952 0.39 26
 

 

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

1MERRILL LYNCH, PIERCE FENNER 8,378,079 8.18 100

2UBS 7,627,812 7.45 100

3MORGAN STANLEY 7,008,785 6.85 100

4CITIGROUP 6,624,539 6.47 100

5CREDIT SUISSE 5,491,822 5.36 100

6KNIGHT EQUITY MARKETS 4,567,160 4.46 100

7JPMORGAN 4,518,233 4.41 100

8DEUTSCHE BANK SECURITIES, IN 4,473,643 4.37 100

9BEAR STEARNS AND COMPANY 4,434,302 4.33 100

10E-TRADE CAPITAL MARKETS 3,984,602 3.89 100

11GOLDMAN SACHS GROUP 3,895,952 3.81 100

12BANC OF AMERICA SECURITIES LLC 3,414,129 3.33 100

13LEHMAN BROTHERS, INC. 3,198,413 3.12 100

14RBC CAPITAL MARKETS 2,911,485 2.84 99

15FIDELITY CAPITAL MARKETS 2,796,404 2.73 98

16COWEN & CO. 2,236,975 2.19 100

17PRUDENTIAL SECURITIES, INC. 1,907,172 1.86 100

18WACHOVIA SECURITIES 1,638,488 1.6 100

19THOMAS WEISEL PARTNERS LLC 1,567,596 1.53 96

20CIBC WORLD MARKETS 1,534,014 1.5 100

21AUTOMATED TRADING DESK LLC 1,472,161 1.44 100

22NEEDHAM & COMPANY 1,346,690 1.32 67

23INSTINET CORPORATION 1,312,815 1.28 100

24PACIFIC CREST SECURITIES 1,285,294 1.26 65

25FIRST ALBANY CORPORATION 1,184,485 1.16 75
 


