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2 NMSEI%H#EE|T2ATSHIEGIEE 2D 17 (ATSHE L U'NMSEEA£1EK)

; % i # s ATSHRUS [ | NMSRERZRMEKIZE | ATSPEAH | NMSaEF2 I 5
MPID ATS RIEE | W1 (ke | s1am (o) |ATSTIRGIR | NABERellr | ATSPYERT | SR el
CROS | CROS CROSSFINDER 41,672,006 | 7,551,914,806 |  315,945,661,169 12.70% 1.90% 12.61% 1.94%
UBSA |UBSA UBS ATS 43,027,809 |  6,734,276,556 291,180,523,638 11.32% 1.70% 11.62% 1.79%
DBAX | DBAX SUPERX 25,242,629 |  4,678,600,167 199,074,916,743 7.87% 1.18% 7.94% 1.22%
IEXG |IEXGIEX 18,041,576 |  4,423,181,973 186,499,748,586 744% 1.11% 744% 1.15%
MSPL | MSPL MS POOL (ATS-4) 18,236,411 |  4,289,819,243 156,471,258,204 7.21% 1.08% 6.24% 0.96%
DLTA |DLTA DEALERWEB 1,516 764,998,801 134,793,690,990 1.29% 0.19% 5.38% 0.83%
SGMA | SGMA SIGMA X 18,716,925 |  3,222,508,033 131,407,703,348 542% 0.81% 5.24% 0.81%
MLIX |MLIXINSTINCT X 15,015,049 |  3,360,647,845 116,747,351,177 5.65% 0.85% 4.66% 0.72%
JPMX | JPMX JPM-X 12,258,446 |  2,837,510,840 116,561,158,849 4.77% 0.71% 4.65% 0.72%
ITGX |ITGP POSIT 10,227,796 | 2,900,218,900 111,761,968,834 4.88% 0.73% 4.46% 0.69%
KCGM | KCGM KCG MATCHIT 14,173,631 |  2,423,079,322 95,254,726,769 4.07% 0.61% 3.80% 0.59%
EBXL |EBXL LEVEL ATS 14,048,531 | 2,272,446,000 94,803,590,528 3.82% 0.57% 3.78% 0.58%
BIDS | BIDS BIDS TRADING 4,317,658 |  2,208,466,908 94,153,259,495 3.71% 0.56% 3.76% 0.58%
LATS |LATS BARCLAYS ATS ("LX") 13,743,582 | 2,365,482,491 92,785,653,009 3.98% 0.60% 3.70% 0.57%
ICBX | ICBX INSTINET CONTINUOUS BLOCK CROSSING SYSTEM (CBX) | 7,295,533 |  1,875,009,482 70,029,206,516 3.15% 047% 2.79% 0.43%
XSTM | XSTM CROSSSTREAM 2,678,027 | 1,158,257,295 40,156,942,579 1.95% 0.29% 1.60% 0.25%
LQNT |LQNT LIQUIDNET ATS 18,127 712,524,230 31,447,183,492 1.20% 0.18% 1.25% 0.19%
IATS |IATS IBKR ATS 2,308,101 722,328,435 31,399,360,633 1.21% 0.18% 1.25% 0.19%
NYFX | NYFX MILLENNIUM 1,801,107 647,366,571 26,977,052,943 1.09% 0.16% 1.08% 0.17%
CXCX | CXCX CITI CROSS 3,047,670 680,227,091 26,237,183,874 1.14% 0.17% 1.05% 0.16%
MSTX | MSTX MS TRAJECTORY CROSS (ATS-1) 4,032,146 670,349,940 24,101,728,412 1.13% 0.17% 0.96% 0.15%
PDQX | PDQX PDQ ATS 2,843,539 519,782,380 22,384,657,822 0.87% 0.13% 0.89% 0.14%
XIST | XIST INSTINET CROSSING 111,510 493,513,656 19,449,543,200 0.83% 0.12% 0.78% 0.12%
BLKX | BLKX BLOCKCROSS 38,984 429,983,908 17,125,909,759 0.72% 0.11% 0.68% 0.11%
LTPL |LTPL LIGHT POOL 2,275,740 403,527,790 15,757,610,861 0.68% 0.10% 0.63% 0.10%
LQFI | LQFI LIQUIFT 18,322 233,816,558 10,054,937,852 0.39% 0.06% 0.40% 0.06%
BTBK | BTBK TRADEBOOK 951,569 217,286,935 9,105,149,522 0.37% 0.05% 0.36% 0.06%
LQNA |LQNA LIQUIDNET H20 38,256 218,684,500 8,397,182,948 0.37% 0.06% 0.34% 0.05%
VRTX |VRTX VORTEX 994,257 218,122,351 6,968,936,215 0.37% 0.05% 0.28% 0.04%
MLVX |MLVX MERRILL LYNCH (ATS-1) 167,416 53,504,500 2,509,930,415 0.09% 0.01% 0.10% 0.02%
JEFX |JEFXJET-X 162,053 47,294,192 1,505,230,591 0.08% 0.01% 0.06% 0.01%
AQUA | AQUA AQUA 3,074 33,993,467 1,276,459,816 0.06% 0.01% 0.05% 0.01%
RCSL _|RCSL RIVERCROSS 169,033 35,504,467 1,018,621,752 0.06% 0.01% 0.04% 0.01%
WDNX | WDNX XE 10,818 16,495,078 965,039,562 0.03% 0.00% 0.04% 0.01%
BCDX | BCDX BARCLAYS DIRECTEX 371 27,323,975 786,374,698 0.05% 0.01% 0.03% 0.00%
MSRP | MSRP MS RETAIL POOL (ATS-6) 44,498 16,392,000 754,554,611 0.03% 0.00% 0.03% 0.00%
APOG | APOG APOGEE 14,960 3,016,349 120,888,304 0.01% 0.00% 0.00% 0.00%
PROS | PROS PRO SECURITIES ATS 34 57,700 1,874,537 0.00% 0.00% 0.00% 0.00%

ATSTONMSIEFRI [ £ 277,748,710 | 59,467,514,735 | 2,505,972,772,257 - - - -

NMSGES D 4105 [ - 397,278,958,163 | 16,272,538,057,045 - - - -

ATSD 5 % b3 - 15.0% 154% - - - -

¥—7 7T VOIFE 14.9% 15.3% — — — —

SEC (2015) (7£5) & 0 &EEIER (F&#) FINRA
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