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MIDAS Market Information Data Analytics System (http.//www.sec.gov/marketstructure/midas.html)

The Speed of the Equity Markets, DATA HIGHLIGHT 2013-05, 9 October 2013 (http://www.sec.gov/marketstructure/
research/highlight-2013-05.html)

Trade to Order Volume Ratios, DATA HIGHLIGHT 2013-01, 9 October 2013 (http://www.sec.gov/marketstructure/
research/highlight-2013-01.html)

Trade to Order Volume Ratios, DATA HIGHLIGHT 2013-01, 9 October 2013 (http://www.sec.gov/marketstructure/
research/highlight-2013-01.html)

Quote Lifetime Distributions, DATA HIGHLIGHT 2013-04, 9 October 2013 (http.//www.sec.gov/marketstructure/
research/highlight-2013-04.html)

Conditional Frequency: Large Stocks @3 2013 (http://www.sec.gov/marketstructure/datavis/quotelife_stocks_lg.html)
HEEL T QO S’ Adam D. Clark-Joseph, "Exploratory Trading," 13 January 2013 (http://www.nanex.net/
aqck2/4136/exploratorytrading.pdf) s f&az°
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