September 8 - September 11, 2009

PROGRAM TRADING PURCHASES AND SALES

Trading on NYSE Current
(Average Daily - Millions) Week
Total Buy Programs 318.5
Total Sell Programs 326.2
Total CS2 Programs 103.9
Total Programs 748.7
Total NYSE Volume* 2,778.5
Program Trading as % of 0
Total NYSE Buy + Sell Volume 26.9%

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. 0.7 645.9 646.7 623.8 22.9 110.0 756.7
MORGAN STANLEY & CO. INCORPORATED - 353.4 353.4 149.4 204.0 47.2 400.6
Barclays Capital Inc. - 263.7 263.7 113.2 150.5 106.2 369.9
Deutsche Bank Securities Inc. 4.0 223.7 227.8 84.3 143.4 - 227.8
CREDIT SUISSE SECURITIES (USA) LLC 6.7 203.0 209.7 156.2 53.5 127.7 337.4
MERRILL LYNCH, PIERCE, FENNER & SMITH - 155.7 155.7 124.7 31.0 19.0 174.7
Goldman Sachs Execution & Clearing, L.P. - 1194 119.4 3.1 116.3 - 119.4
RBC Capital Markets Corporation 12.8 84.9 97.6 - 97.6 - 97.6
J.P. MORGAN SECURITIES INC. - 95.6 95.6 5.4 90.2 - 95.6
SCHON-EX LLC - 60.8 60.8 - 60.8 - 60.8
SG AMERICAS SECURITIES, LLC 4.5 46.5 51.0 40.5 10.5 - 51.0
Interactive Brokers LLC 0.2 47.4 47.6 - 47.6 - 47.6
CALYON SECURITIES (USA) INC 0.6 41.2 41.7 - 41.7 - 41.7
ELECTRONIC BROKERAGE SYSTEMS, LLC - 334 33.4 - 334 - 33.4
CITIGROUP GLOBAL MARKETS INC. - 26.4 26.4 5.5 20.8 4.3 30.7
Instinet, LLC 19.1 5.8 24.9 - 24.9 - 24.9
UBS Securities LLC - 17.3 17.3 17.3 - - 17.3
Intrade, LLC - 16.8 16.8 16.8 - - 16.8
State Street Global Markets, LLC - 12.3 12.3 - 12.3 - 12.3
SIG BROKERAGE, LP 0.3 10.6 10.9 - 10.9 - 10.9
Total for 20 Member Firms 48.9| 2,463.8] 2,512.7| 1,340.2| 1,172.3 414.4| 2,927.1
Total for All Firms Reporting 65.1| 2,513.9] 2,578.9| 1,357.9| 1,221.0 415.8| 2,994.7
% of Total 2.2%| 83.9%| 86.1%| 45.3%| 40.8% 13.9%| 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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