August 17 - August 21, 2009

PROGRAM TRADING PURCHASES AND SALES

Trading on NYSE Current
(Average Daily - Millions) Week
Total Buy Programs 369.8
Total Sell Programs 317.7
Total CS2 Programs 46.4
Total Programs 733.9
Total NYSE Volume* 2,334.9

Program Trading as % of 0
Total NYSE Buy + Sell Volume 31.4%

NYSE Program Trading - 20 Most Active Member Firms

(Millions of Shares)

Index Non-Index  Non-CS2 Crossing Grand
Arbitrage  Arbitrage Total Principal ~ Agency Session 2 Total
Goldman, Sachs & Co. 11 751.6 752.6 724.2 28.4 43.3 795.9
MORGAN STANLEY & CO. INCORPORATED - 407.9 407.9 152.3 255.7 36.5 444.4
CREDIT SUISSE SECURITIES (USA) LLC 15.0 329.1 344.0 314.1 30.0 18.1 362.1
Deutsche Bank Securities Inc. 66.8 273.3 340.1 131.4 208.7 - 340.1
Barclays Capital Inc. - 297.1 297.1 167.3 129.7 66.3 363.4
RBC Capital Markets Corporation 75.4 106.3 181.7 - 181.7 - 181.7
Goldman Sachs Execution & Clearing, L.P. - 177.6 177.6 1.7 175.8 - 177.6
Merrill Lynch, Pierce, Fenner & Smith - 164.7 164.7 148.3 16.4 27.7 192.4
J.P. MORGAN SECURITIES INC. - 162.4 162.4 3.7 158.7 - 162.4
SG AMERICAS SECURITIES, LLC 17.9 63.8 81.7 69.4 12.3 - 81.7
SIG BROKERAGE, LP 17.0 63.0 80.0 - 80.0 - 80.0
Interactive Brokers LLC 0.1 67.0 67.1 - 67.1 - 67.1
CITIGROUP GLOBAL MARKETS INC. - 57.4 57.4 21.0 36.4 37.6 95.0
ELECTRONIC BROKERAGE SYSTEMS, LLC - 55.1 55.1 - 55.1 - 55.1
SCHON-EX LLC - 45.5 45.5 - 455 - 45.5
CALYON SECURITIES (USA) INC 0.2 42.8 43.0 - 43.0 - 43.0
Instinet, LLC 15.5 6.4 22.0 - 22.0 - 22.0
BNY CONVERGEX EXECUTION SOLUTIONS LLQ - 211 211 - 211 - 211
Intrade, LLC - 211 21.1 211 - - 211
Sanford C. Bernstein & Co., LLC - 19.4 19.4 - 19.4 - 19.4
Total for 20 Member Firms 209.0| 3,132.6| 3,341.5| 1,754.5| 1,587.0 229.5] 3,571.0
Total for All Firms Reporting 232.9| 3,204.6| 3,437.5| 1,793.6| 1,643.9 231.8| 3,669.3
% of Total 6.3%| 87.3%| 93.7%| 48.9%| 44.8% 6.3%| 100.0%

+ Total NYSE volume is the sum of shares bought, sold and sold short on the NYSE, during regular NYSE trading hours, plus crossing session 2.

Totals may not sum exactly due to rounding.

(** See Appendix)

Note 1: NYSE program trading totals include purchases and sales during regular trading hours, plus crossing session 2.
Note 2: Program Trading Totals in this report were compiled from member firms executed volume from NYSE's orders database.
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