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General Information

Introduction

SLP/SLMM output contains four report types: Daily Trading, Quoting, Active Symbol and MTD, which provides details
information of all SLP/SLMM statistics by firm, same report has both SLP and SLMM information. SLP/SLMM needs have
some trading activity to get the trading, quoting and MTD reports

Customers may opt for one or more of the following three report types:

1. NYSE Trading: The file contains trading performance data for a given trading date and firm. Every SLP/SLMM eligible
symbol (per GBO) shall be reflected in the file, even if there is no trading activity.

2. NYSE Quoting: The file contains quoting performance data for a given trading date and firm. Every SLP/SLMM eligible
symbol (per GBO) shall be reflected in the file, even if there is no quoting activity.

3. NYSE Active Symbol: Daily report providing active symbol list designated for trading as a SLP/SLMM for current
business day. Report available for Firm CRD only.

4. NYSE MTD : Daily MTD report provide trading and quoting performance data given trading date and firm

Naming Conventions and Formatting

1. Output files will be made available for secure pick-up via Managed File Transfer (MFT).
2. Allfiles are available in CSV format.

3. Allfiles will be comma delimited and will not be sorted.

4

SLP MMR reports Trading, Quoting and Active Symbols reports, which are currently available in NYSE are named
according to the Convention below:

a. NYSE Quoting: NYSE_SLP_Quoting_<CRD#>_MMDDYYYY.CSV

b. NYSE Trading: NYSE_SLP_Trading_<CRD#>_MMDDYYYY.CSV

c. NYSE Active Symbol: NYSE_SLP_<CRD#>_active symbols_ MMDDYYYY.CSV

d. NYSE MTD: NYSE_SLP_MTD_<CRD#>_MMDDYYYY.CSV



5.

Output Files will be made available after 11 p.m. daily.

Contact Information

Firms may request to subscribe to any of the outputs by contacting NYSE-CustomerOutput@theice.com.

SLP/SLMM Record format

Trading Record Format

This report contains daily trading performance for a firm at CRD level for all of their SLP symbols (irrespective of whether
any activity is present; no activity means that a firm’s quoting statistics will indicate 0) during regular trading hours.

Note: (“Core Session”, or 9:30am ET until the close, which is 4pm on regular days).

No Field Description Format Example
1 Trade_Date Trade date YYYYDDMM | 20220105
2 CRD A unique identification number assigned to a Broker | Integer 123456
Dealer in the US.
For the purposes of this document, CRD and Firm
should be considered synonymous.
3 Firm Firm name String ABC LLC
Note: stripped of any commas.
4 Type MM type String xnys_slp
Valid Values :
e Xxnys_slmm
e xnys_slp
Note : A single file may contain both SLP and SLMM
records.
5 Tape The Tape of the Symbol. One of {A, B, or C}. String C
e Al NYSE-listed symbols are in Tape A
e All Nasdag-listed symbols are in Tape C
e All other symbols (American, Arca, Bats)
are in Tape B
6 Symbol SIP Symbol String BRK.A
7 Symbol_NYSE NYSE Symbol String BRK_A
8 Symbol_Compressed Compressed Symbol name. String BRKA
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number of days, expressed in matched shares,
unless otherwise qualified.

No Field Description Format Example
9 Daily_Shares_SLP_Add | Daily SLP Add volume Integer 850123
10 MTD_SLP_ADV Average Da||y Volume Integer

The average volume traded over some number of

days. For firms, this is typically expressed in shares;

for venues, this is typically expressed in matched

shares.
11 MTD_SLP_Perc_Tape Consolidated Volume Average Daily Volume (ADV) Floatupto 6 | 0.00350

. imal
The average of Consolidated Volume over some ggir(]?;e)(;lma

Quoting Record Format

This report contains daily quoting performance for a firm at CRD level for all of their SLP symbols (irrespective of whether
any activity is present; no activity means that a firm’s quoting statistics will indicate 0) during regular trading hours

Note: (“Core Session”, or 9:30am ET until the close, which is 4pm on regular days).

No Field Description Type Example
1 Trade_Date Trade date Date 20220105
2 CRD CRD Number. Integer 123456
3 Firm_Name Firm name associated with CRD String ABC LLC
Note: Stripped of any commas.
4 Type MM type String XNYS_SLP
Valid Values :
e  XNYS_slmm
e XNYS slp
Note : A single file may contain both SLP and SLMM
records.
5 Tape The Tape of the Symbol. One of {A, B, or C}. String A
e Al NYSE-listed symbols are in Tape A
e All Nasdag-listed symbols are in Tape C
e All other symbols (American, Arca, Bats) are
in Tape B.
6 Symbol Symbol name String BRK.A




No Field Description Type Example
7 Symbol_NYSE Symbol name in NYSE . String BRK A
8 Symbol_Compressed Symbol name compressed String BRKA
9 MTD_Days_Assigned | Total number of trading days (month-to-date) in which | Int 20
the given symbol is assigned to the Firm.
10 Daily_Pct_NBB % of time at NBB Floatupto 6 | 0.500
dp (decimal
points))
11 Daily_Pct_NBO % of time at NBO Floatupto 6 | 0.751
dp (decimal
points)
12 Daily_Pct_NBBO Daily quoting performance for a given symbol is Floatupto 6 | 0.626
defined as: dp (decimal
points)
13 MTD_Pct_NBBO Monthly quoting performance for a given symbol is Floatupto 6 | 0.628
defined as: dp (decimal
points)
Active Symbol Record Format
Daily report providing active symbols designated for trading as a SLP or SLMM for current business day.
No. Field Description Format Example
1 CRD Firm CRD Number Integer 116797
2 Company Name | Firm Name String Citadel Securities
. LLC
Note: stripped of any commas.
3 MPID Firm MPID number String CDRG
4 Symbol Symbol String A
5 MMID Firm MMID number String CSLM
6 mm_type Firm Market Maker Type String XNYS_slmm
XNYS_slp
7 Tape The Tape of the Symbol. One of {A, B, or C}. String B
e Al NYSE-listed symbols are in Tape A
e All Nasdag-listed symbols are in Tape
C
e All other symbols (American, Arca,
Bats) are in Tape B.




MTD Record Format (Trade & Quote)

Daily MTD report provide trading and quoting performance data given trading date and firm

No Field name Description Format Example
1 trade_date Trade Date YYYYMMDD 20220105
2 CRD A unique identification number assigned to a Integer 116797
Broker Dealer in the US.
For the purposes of this document, CRD and
Firm should be considered synonymous.
3 firm_name Firm Name String Citadel
: Securities LLC
Note: stripped of any commas.
4 mm_typ MM type String XNYS_slmm
Valid Values :
e XNYS_simm
e XNYS_slp
Note: A single file may contain both SLP and
SLMM records.
5 tape The Tape of the Symbol. String A
Valid value:
e A: All NYSE-listed symbols are in Tape
A
e C:All Nasdag-listed symbols are in
Tape C
e  B: All other symbols (American, Arca,
Bats) are in Tape B
6 Symbol SIP Symbol String A
7 symbol_nyse NYSE Symbol String A
8 symbol_compressed Compressed Symbol name. String A
9 mtd_tot_slp_add_vol Month to date total slp volume Integer 2355
10 mtd_tot tape_vol Month to date total tape volume Integer 46786010699
11 mtd_slp_adv Average Daily Volume Integer 236
The average volume traded over some number
of days. For firms, this is typically expressed in
shares; for venues, this is typically expressed in
matched shares.
12 mtd_tape_ adv MTD total tape Average Daily Volume Integer 4678601070




No Field name Description Format Example
13 mtd_slp_pct_tape MTD percentage on tape Floatup to 6 0.000000
dp (decimal
points)
14 mtd_pct_at_nbbo Monthly quoting performance at NBBO for a Floatup to 6 0.017245
given symbol dp (decimal
points)

Appendices

Appendix A: NYSE Available Outputs

# Output Available Markets | Available Subscriptions Contents
1 NYSE Firm NYSE Only Available by one or more Contains all Order and Report
MPID’s or Mnemonics activity, including Cancel and
Cancel/Replacement activity in a
single output.
2 NYSE Agency NYSE Only Available by one or more Contains all Order and Report
available Booth Agencies activity, including Cancel and
for a given Firm. Cancel/Replacement activity for
the designated Booth Agency(ies).
3 NYSE Broker Badge NYSE Only Available by one or more Contains all Order and Report
available Broker Badge activity, including Cancel and
Numbers for a given Firm. Cancel/Replacement activity for
the designated Broker Badge(s).
4 NYSE DMM NYSE Only Available the Firms Contains all Order and Report
Designated DMM MPID. activity, including Cancel and
Cancel/Replacement activity for
the designated DMM MPID.
5 NYSE Broker Risk NYSE Floor Broker | Available for one or more Contains all Order and Report
Only available Broker Badge activity, including Cancel and
Numbers for a given Firm. Cancel/Replacement activity for
the designated Broker Badge(s).
6 NYSE Texas Firm & IB NYSE Texas Only Available for one or more Contains all Order and Report
(OMS ID) MPID’s or Broker OMS activity, including Cancel and
ID’s. Cancel/Replacement activity in a
single output.
7 Pre-Trade Risk Output All Markets Available by one or more Contains all Risk Messages

MPID’s, Clearing Numbers
or Broker Firm

including Daily Stats, Risk
Threshold & Breaches, Manual
actions, Reinstatements and
Referential Data.




Output

Available Markets

Available Subscriptions

Contents

NYSE Order and Cancel
Confirmation Output

NYSE Arca, NYSE
American & NYSE
National

Available one or more Firm
MPID’s.

Contains Orders and Order
Replacement messages sent to
the Trading Engine and their
subsequent Cancel Confirmation
messages.

NYSE Execution Report
Output

All Markets

Available one or more Firm
MPID’s or Clearing
Numbers.

Contains Execution Report and
Report correction data only.

For XNYS, also contains execution
reports and report corrections from
Broker Systems.

10

NYSE Texas Broker
Trade Detail Report

NYSE Texas Only

Available by one or more
MPID’s, Clearing Numbers
or Broker Firm.

Daily report that includes trade
details and detail summary that is
totaled for entire calendar month
for Broker assisted executions
only.

11

NYSE Market Maker
Report (MMR)

NYSE, NYSE Arca,
NYSE American &
NYSE National

Available at CRD level only.

Market Maker output provides
details information of all Market
Maker statistics for a market
maker type including daily and
month to date volume, ranking and
percentage executed

12

NYSE SLP/SLMM
Market Maker reports

NYSE only

Available at CRD level only.

NYSE SLP/SLMM output contains
four report types: Daily Trading,
Daily Quoting, Daily Active Symbol
and MTD Quoting & Trading
details. A single output
consolidates all NYSE SLP/SLMM
statistics into a single report by
Firm.

13

NYSE Start of day
Session Config Output.

All Markets

Available at CRD level only.

Contains Start of day session level
preferences/defaults configured by
the customers for their sessions.

14

NYSE DMM Aggressing
Trades Output

NYSE Only

Available for the Firms
Designated DMM MPID.

Contains all DMM Aggressing
Trades i.e., those DMM fills that
fail the differentially priced trades
check for the designated DMM
MPID.

Appendix B: Document Version History

Date Version Number Change Summary

3/28/2025 1.1 NYSE Chicago Rebranding to NYSE Texas

3/10/2022 1.0 Updated IRS format to include four report type supported for
SLP/SLMM.
Update to Symbol Record format to include new Tape field at end of
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current record format.
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