
September 2001     NASDAQ Special Insert

1

BlockDATA Summaries

NASDAQ National Market &
Small Cap Market

Advertised
Vol (000)

% Of
Total

# of
Securities Traded

Top 25 Brokers
1 KNIGHT SECURITIES, INC. 2,634,339 8.08       3,442
2 MORGAN STANLEY & COMPANY, INC. 2,454,982 7.53       1,218
3 SALOMON SMITH BARNEY INC. 2,429,383 7.45          972
4 HERZOG HEINE GEDULD, INC. 2,143,719 6.58       3,471
5 CREDIT SUISSE FIRST BOSTON 1,835,513 5.63          697
6 SCHWAB CAPITAL MARKETS L.P. 1,797,512 5.51       3,473
7 GOLDMAN, SACHS & COMPANY 1,771,279 5.43           404
8 SPEAR, LEEDS & KELLOGG CAPITA 1,543,775 4.74        3,822
9 BANC OF AMERICA SECURITIES LLC 1,276,490 3.92           591

10 UBS WARBURG 1,211,187 3.72        1,757
11 BEAR STEARNS AND COMPANY 1,032,098 3.17           871
12 DEUTSCHE BANC ALEX. BROWN. 1,007,397 3.09       1,536
13 NDB CAPITAL MARKETS 978,218 3.00       3,157
14 LEHMAN BROTHERS, INC. 851,282 2.61          407
15 ROBERTSON STEPHENS 726,614 2.23          512
16 PRUDENTIAL SECURITIES, INC. 630,873 1.94          502
17 JP MORGAN H&Q 629,886 1.93          657
18 THOMAS WEISEL PARTNERS LLC 577,470 1.77          329
19 MERRILL LYNCH, PIERCE FENNER & 557,583 1.71           724
20 JEFFERIES & COMPANY, INC. 504,624 1.55        1,104
21 FIDELITY CAPITAL MARKETS 434,892 1.33           468
22 FIRST UNION SECURITIES, INC. 421,830 1.29           445
23 U.S. BANCORP PIPER JAFFRAY 418,001 1.28           424
24 SOUNDVIEW TECHNOLOGY GROUP 360,151 1.10          203
25 SG COWEN SECURITIES CORP. 338,771 1.04          251
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NASDAQ NATIONAL MARKET Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd.

1 KNIGHT SECURITIES, INC. 2,550,259 7.90        2,845
2 MORGAN STANLEY & COMPANY, INC. 2,454,134 7.61       1,210
3 SALOMON SMITH BARNEY INC. 2,424,881 7.52          963
4 HERZOG HEINE GEDULD, INC. 2,079,907 6.45       2,844
5 CREDIT SUISSE FIRST BOSTON 1,835,482 5.69          694
6 GOLDMAN, SACHS & COMPANY 1,771,179 5.49          403
7 SCHWAB CAPITAL MARKETS L.P. 1,760,268 5.46       2,915
8 SPEAR, LEEDS & KELLOGG CAPITA 1,504,723 4.66       3,112
9 BANC OF AMERICA SECURITIES LLC 1,274,778 3.95           589

10 UBS WARBURG 1,202,720 3.73        1,677
11 BEAR STEARNS AND COMPANY 1,029,998 3.19           861
12 DEUTSCHE BANC ALEX. BROWN. 1,007,240 3.12        1,519
13 NDB CAPITAL MARKETS 952,538 2.95        2,744
14 LEHMAN BROTHERS, INC. 850,650 2.64          405
15 ROBERTSON STEPHENS 726,614 2.25          512
16 PRUDENTIAL SECURITIES, INC. 630,866 1.96          498
17 JP MORGAN H&Q 629,208 1.95          653
18 THOMAS WEISEL PARTNERS LLC 577,470 1.79          329
19 MERRILL LYNCH, PIERCE FENNER & 557,451 1.73          722
20 JEFFERIES & COMPANY, INC. 501,583 1.55       1,087
21 FIDELITY CAPITAL MARKETS 434,354 1.35           464
22 FIRST UNION SECURITIES, INC. 420,907 1.30           439
23 U.S. BANCORP PIPER JAFFRAY 417,768 1.29           421
24 SOUNDVIEW TECHNOLOGY GROUP 360,104 1.12           202
25 SG COWEN SECURITIES CORP. 338,771 1.05           251
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NASDAQ SMALL CAP MARKET Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd.

1 KNIGHT SECURITIES, INC. 84,080 24.98 597
2 HERZOG HEINE GEDULD, INC. 63,812 18.96 627
3 SPEAR, LEEDS & KELLOGG CAPITA 39,052 11.60 710
4 SCHWAB CAPITAL MARKETS L.P. 37,244 11.07 558
5 NDB CAPITAL MARKETS 25,680 7.63 413
6 FLEET TRADING 12,995 3.86 165
7 UBS WARBURG 8,467 2.52 80
8 FAHNESTOCK & CO. 7,491 2.23 53
9 M.H. MEYERSON & CO., INC. 6,990 2.08 224

10 SALOMON SMITH BARNEY INC. 4,502 1.34 9
11 INVESTEC ERNST & COMPANY 4,172 1.24 104
12 MILLER, JOHNSON, STEICHEN, KIN 3,256 0.97 25
13 JEFFERIES & COMPANY, INC. 3,042 0.90 17
14 GRUNTAL & COMPANY 2,611 0.78 39
15 ABN-AMRO 2,266 0.67 4
16 LADENBURG THALMANN & CO., INC 2,112 0.63 56
17 BEAR STEARNS AND COMPANY 2,100 0.62 10
18 BANC OF AMERICA SECURITIES LLC 1,712 0.51 2
19 ROTH CAPITAL PARTNERS, INC. 1,595 0.47 17
20 NATIONAL SECURITIES 1,373 0.41 23
21 RAYMOND, JAMES & ASSOC. INC. 1,250 0.37 9
22 SOUTHWEST SECURITIES, INC. 1,147 0.34 21
23 TUCKER ANTHONY CAPITAL MARKETS 1,094 0.32 34
24 FIRST UNION SECURITIES, INC. 922 0.27 6
25 LEGG MASON WOOD WALKER, INC. 913 0.27 6
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NASDAQ 100 Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd.

1 MORGAN STANLEY & COMPANY, INC. 1,792,686 9.10 98
2 SALOMON SMITH BARNEY INC. 1,634,606 8.30 100
3 GOLDMAN, SACHS & COMPANY 1,488,579 7.56 97
4 CREDIT SUISSE FIRST BOSTON 1,230,562 6.25 98
5 KNIGHT SECURITIES, INC. 1,109,819 5.64 100
6 HERZOG HEINE GEDULD, INC. 1,048,072 5.32 100
7 SCHWAB CAPITAL MARKETS L.P. 991,567 5.04 100
8 BANC OF AMERICA SECURITIES LLC 905,890 4.60 99
9 UBS WARBURG 887,953 4.51 100

10 DEUTSCHE BANC ALEX. BROWN. 766,399 3.89 100
11 LEHMAN BROTHERS, INC. 742,313 3.77 100
12 SPEAR, LEEDS & KELLOGG CAPITA 684,059 3.47 100
13 BEAR STEARNS AND COMPANY 679,237 3.45 100
14 MERRILL LYNCH, PIERCE FENNER & 508,942 2.58 100
15 NDB CAPITAL MARKETS 453,483 2.30 100
16 PRUDENTIAL SECURITIES, INC. 451,822 2.29 99
17 ROBERTSON STEPHENS 366,755 1.86 88
18 JP MORGAN H&Q 337,699 1.72 100
19 FIDELITY CAPITAL MARKETS 309,708 1.57 100
20 THOMAS WEISEL PARTNERS LLC 295,147 1.50 71
21 SOUNDVIEW TECHNOLOGY GROUP 243,785 1.24 75
22 SG COWEN SECURITIES CORP. 222,506 1.13 85
23 FIRST UNION SECURITIES, INC. 217,211 1.10 91
24 SUSQUEHANNA INTERNATIONAL GRP. 202,654 1.03 99
25 U.S. BANCORP PIPER JAFFRAY 183,824 0.93 58
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NASDAQ NATIONAL MARKET &
SMALL CAP MARKET Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd.

1 KNIGHT SECURITIES, INC. 29,258,102 8.14        3,842
2 SALOMON SMITH BARNEY INC. 26,385,453 7.34        1,904
3 MORGAN STANLEY & COMPANY, INC. 24,823,431 6.91        2,176
4 SCHWAB CAPITAL MARKETS L.P. 22,248,797 6.19       4,332
5 CREDIT SUISSE FIRST BOSTON 19,193,336 5.34       1,653
6 MERRILL LYNCH, PIERCE FENNER & 18,840,084 5.24          859
7 HERZOG HEINE GEDULD, INC. 17,375,919 4.84       3,866
8 GOLDMAN, SACHS & COMPANY 16,606,990 4.62          502
9 SPEAR, LEEDS & KELLOGG CAPITA 16,092,223 4.48       4,200

10 BANC OF AMERICA SECURITIES LLC 11,816,017 3.29          767
11 LEHMAN BROTHERS, INC. 11,750,578 3.27           637
12 UBS WARBURG 10,384,518 2.89        2,197
13 NDB CAPITAL MARKETS 10,337,530 2.88        3,704
14 ROBERTSON STEPHENS 9,281,559 2.58           664
15 BEAR STEARNS AND COMPANY 9,228,169 2.57        1,434
16 DEUTSCHE BANC ALEX. BROWN. 9,141,544 2.54       2,360
17 JP MORGAN H&Q 8,540,808 2.38          997
18 PRUDENTIAL SECURITIES, INC. 6,482,573 1.80          716
19 THOMAS WEISEL PARTNERS LLC 5,665,806 1.58          370
20 FIDELITY CAPITAL MARKETS 5,091,991 1.42          732
21 JEFFERIES & COMPANY, INC. 4,934,463 1.37       2,071
22 CANTOR, FITZGERALD & CO., INC. 4,735,640 1.32       1,612
23 U.S. BANCORP PIPER JAFFRAY 4,308,961 1.20           557
24 CIBC WORLD MARKETS 4,230,171 1.18           618
25 FIRST UNION SECURITIES, INC. 4,210,271 1.17           630
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NASDAQ NATIONAL MARKET Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd.

1 KNIGHT SECURITIES, INC. 28,067,983 7.91       3,179

2 SALOMON SMITH BARNEY INC. 26,326,423 7.42       1,824
3 MORGAN STANLEY & COMPANY, INC. 24,817,455 7.00        2,105
4 SCHWAB CAPITAL MARKETS L.P. 21,653,852 6.10        3,491
5 CREDIT SUISSE FIRST BOSTON 19,192,073 5.41        1,618
6 MERRILL LYNCH, PIERCE FENNER & 18,835,705 5.31           853
7 GOLDMAN, SACHS & COMPANY 16,602,290 4.68           497
8 HERZOG HEINE GEDULD, INC. 16,549,791 4.67       3,158
9 SPEAR, LEEDS & KELLOGG CAPITA 15,654,325 4.41       3,357

10 BANC OF AMERICA SECURITIES LLC 11,802,835 3.33          760
11 LEHMAN BROTHERS, INC. 11,745,564 3.31          628
12 UBS WARBURG 10,331,382 2.91       2,050
13 NDB CAPITAL MARKETS 9,993,129 2.82       3,134
14 ROBERTSON STEPHENS 9,276,952 2.62          661
15 BEAR STEARNS AND COMPANY 9,206,941 2.60        1,402
16 DEUTSCHE BANC ALEX. BROWN. 9,139,880 2.58        2,291
17 JP MORGAN H&Q 8,526,877 2.40           981
18 PRUDENTIAL SECURITIES, INC. 6,480,648 1.83           711
19 THOMAS WEISEL PARTNERS LLC 5,665,706 1.60           369
20 FIDELITY CAPITAL MARKETS 5,075,271 1.43          722
21 JEFFERIES & COMPANY, INC. 4,912,347 1.38       1,984
22 CANTOR, FITZGERALD & CO., INC. 4,728,649 1.33       1,570
23 U.S. BANCORP PIPER JAFFRAY 4,304,143 1.21          548
24 CIBC WORLD MARKETS 4,216,124 1.19          607
25 FIRST UNION SECURITIES, INC. 4,200,484 1.18          618
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NASDAQ SMALL CAP MARKET Advertised % Of # of
Top 25 Brokers Vol (000) Total Sec. Trd.

1 KNIGHT SECURITIES, INC. 1,190,120 25.81 663
2 HERZOG HEINE GEDULD, INC. 826,127 17.92 708
3 SCHWAB CAPITAL MARKETS L.P. 594,944 12.90 841
4 SPEAR, LEEDS & KELLOGG CAPITA 437,898 9.50 843
5 NDB CAPITAL MARKETS 344,401 7.47 570
6 FLEET TRADING 237,083 5.14 401
7 M.H. MEYERSON & CO., INC. 107,603 2.33 353
8 FAHNESTOCK & CO. 73,405 1.59 72
9 SALOMON SMITH BARNEY INC. 59,030 1.28 80

10 UBS WARBURG 53,136 1.15 147
11 INVESTEC ERNST & COMPANY 51,568 1.12 156
12 MILLER, JOHNSON, STEICHEN, KIN 45,984 1.00 47
13 GRUNTAL & COMPANY 42,107 0.91 101
14 LADENBURG THALMANN & CO., INC 29,086 0.63 114
15 GVR COMPANY 24,726 0.54 21
16 WEEDEN & COMPANY, INC. 22,718 0.49 27
17 TUCKER ANTHONY CAPITAL MARKETS 22,579 0.49 61
18 JEFFERIES & COMPANY, INC. 22,116 0.48 87
19 BEAR STEARNS AND COMPANY 21,228 0.46 32
20 C.E. UNTERBERG, TOWBIN 17,460 0.38 7
21 AM CAPITAL MANAGEMENT 16,889 0.37 78
22 FIDELITY CAPITAL MARKETS 16,720 0.36 10
23 ABN-AMRO 15,645 0.34 11
24 SOUTHWEST SECURITIES, INC. 15,507 0.34 40
25 CIBC WORLD MARKETS 14,047 0.30 11
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NASDAQ 100 Advertised % Of  # of
Top 25 Brokers Vol (000) Total  Sec. Trd.

1 MORGAN STANLEY & COMPANY, INC. 18,972,423 9.02 100
2 SALOMON SMITH BARNEY INC. 18,485,330 8.78 100
3 MERRILL LYNCH, PIERCE FENNER & 14,264,333 6.78 100
4 GOLDMAN, SACHS & COMPANY 13,978,666 6.64 99
5 CREDIT SUISSE FIRST BOSTON 12,821,795 6.09 100
6 KNIGHT SECURITIES, INC. 11,682,385 5.55 100
7 SCHWAB CAPITAL MARKETS L.P. 11,205,587 5.33 100
8 LEHMAN BROTHERS, INC. 9,143,057 4.35 100
9 BANC OF AMERICA SECURITIES LLC 8,061,949 3.83 100

10 UBS WARBURG 7,713,443 3.67 100
11 SPEAR, LEEDS & KELLOGG CAPITA 7,264,391 3.45 100
12 DEUTSCHE BANC ALEX. BROWN. 6,697,567 3.18 100
13 HERZOG HEINE GEDULD, INC. 6,430,922 3.06 100
14 BEAR STEARNS AND COMPANY 5,978,509 2.84 100
15 ROBERTSON STEPHENS 4,930,657 2.34 92
16 PRUDENTIAL SECURITIES, INC. 4,524,620 2.15 100
17 NDB CAPITAL MARKETS 4,499,400 2.14 100
18 JP MORGAN H&Q 3,979,994 1.89 100
19 FIDELITY CAPITAL MARKETS 3,258,651 1.55 100
20 SOUNDVIEW TECHNOLOGY GROUP 2,647,838 1.26 76
21 CIBC WORLD MARKETS 2,527,361 1.20 79
22 THOMAS WEISEL PARTNERS LLC 2,508,249 1.19 73
23 SG COWEN SECURITIES CORP. 2,433,796 1.16 91
24 CANTOR, FITZGERALD & CO., INC. 2,416,322 1.15 100
25 SUSQUEHANNA INTERNATIONAL GRP. 2,399,423 1.14 100
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