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RAE S 6 BT DT & an IR T H AT B 2% HFH30%,

R GHEX

BAERHH SFT X, NYSERRAZ T H A LA QE15R RIS A Lagds
RO R 5y, HMEARIL1007, LMK AR B #4746, “d54
EH) REFALGH—ANRAG)TF, CR/EE (£) —HTFREOR, &£
(F) —=AMTET o, SedB3 . B RAREFATE = by 2N 08 KA.
FA AL AR B 69 ) F e hwk = S B (Liquidation of Facilitations) . #7
A (EFP) PLZ kT H(Liquidation of EFP Stock Positions). £14-% 22 (¢
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L, BHENE D EZZRIAMG TR, SNE I RILT R L a2 b A
2t mEFE BEFT AR EIEF R B4R, ARG5S
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EBAAUAEE, RS AR, EARZFAR, GIRAT LA G YR
“#AnE 4] (Deregulation) ” , JEA R AR RHI. 19755, SECHRA
WIE B Z R 4 (Fixed Commission on Transaction) , 12IEA R 5 M S5 f it
ANTFFEHE,

@, -F4% 8. M 4 ( Electronic Communication Networks, ECNs) f£7054X ik
AL, 19784, SECR—#47k4, 4 TITS (lInter-market Trading System) .
ITSVAR F R4 KA, iHERAR 5 TR AL XSRS T HZ 00 LB, NASDQ
S BPea L, A ITSHRAEL NASDQE B 69 i+ FLAUAH B AT % 4& (Computer Assisted
Execution System). X4, ITS/ICAESVAR B4 mAM%E S /ECNs, 2B T 4
AENELTRYHRNLTE. BANLEANEGEL, SRFOIHUET &
.

M A FEL L0 F R RALZ R, AT HIFE] T ARAS 6 E A,
ARIENYSE #9%cit, 20104-2A8R0 ~2A 128 R ER 5 & 424.47 1Lhk, L+
29.8% R id A2 B R B K FEkty (B IFR 1P T ) . ARIENYSER 348,
R R D) BT b ) R KRR 30% £ 4

A 1: NYSE2010.2.8-2.12 # 5L X HE & tb

Trading on NYSE Current
(Average Daily - Millions) Week
Total Buy Programs 307.0
Total Sell Programs 306.5 B RFEENES
Total CS2 Programs 115.2 EREERNES
Total Programs 728.6 SRS

BEE

Total NYSE Volume* 2,446.7 P2 )
Program Trading as % of o '
Total NYSE Buy + Sell Volume 29.8%

FAEROR: BAZEAZFAFRPT, www.nyse.com
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A 1:NYSE2010.2.8-2.12 # LR 57 15 KELKXHRH

Index No-Index Non-CS52 Crossing

Arbitrage

A — Principal Agency

Total

Session 2

GOLDMAN, SACHS & Ct 0.5 5042 504.7 4811 235 61.5 366.2
MORGAN STANLEY & C 54 3973 402.6 140.3 262.4 17.8 4804
BARCLAYS CAPITAL In - 288.6 288.6 1338 154 8 1937 4823
WEDBUSH MORGAN SE -- 288 288 288 = = 288

DEUTSCHE BANK SECU LR 268.7 2725 110.6 161.% -- 2725
CREDIT SUISSE SECURI 221 192.6 2147 180.5 342 16.9 231.6
CITIGROUP GLOBAL ML - 1442 1442 110.4 338 201 3452
PENSON FINANCIAL SE -- 139 139 - 139 -- 139

RBC CAPITAL MARKET 31.2 100.1 131.3 -- 131.3 -- 131.3
JP. MORGAN SECURITL - 120.6 120.6 83 112.3 - 120.6
MERRILL LYNCH. PIER(C - 113.6 113.6 98.6 15 215 13511
SCHON-EXLLC = 812 818 = 818 = 815
8G AMERICAS SECURIT 7.7 40.8 48.4 41.3 1.2 -- 45.4
INSTINET, LLC 425 21 44.6 -- 4406 -- 44.6
UBS SECURITIES LLC -- 433 435 352 83 -- 435
INTERACTIVE BROKER 0.1 349 349 - 349 -- 349
SIG BROKERAGE.LP 0.2 278 28 - 28 -- 28

GOLDMAN SACHS EXE(C - 26.6 26.6 - 26.6 -- 26.6
ELECTROXNIC BROKERA - 21 21 - 21 -- 21

JEFFERIES EXECUTION 0.2 19.5 19.7 0.7 19 = 19.7

HAERR: BASIEAZFAFAPT, www.nyse.com

R 5 R %

BT AL 5 Rk £ 2 0450 T AAT: BBREF RS KEMEF XS
Mok shASH Rk, Boxt i B A AT

1. BEEFR%

A2 AR Sy F ook 5 A S 04 R R Z AR B4 B8 5 6 e £ R 5,
B AN 42 B 69 AT IR AL 69 FiE . T3 LI 2T 91k B € e9e
2 (RAEVIEL) IME, XA LAMIXG T PRI EARBIE %0 X R X
EA. BBHEAR G F BB ACHME LI, I FREEHIAN, BERTY
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2 —ARF G 7 kAR A Bert X 5 (Paired Trading) , € #1R i+ 2 &5
AR F T ER S ARG IRE (488 ) , R SEKRE (4ad ),
FHEAE R E (414 ) , XEHF R RRalphal#Zeg—F 75k, tde, stF
Bl — 43R 6 AN IR, A 5 L6 RN ARAT ARG 691 £, B R k)
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B 3. AR yeisixsdh (CTA)

Search for CTAs by Investment Criteria

Activate or deactivate a filter by selecting the check mark next to it. Use the sliders and drop downs to fine tune the filter values,
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