OTC Knight Capital Markets

TRSD during Dec 2011

ALL-SIZES

Inside-the-Quote
Limits i ------

Near-the-Quote Limits 904,286 - - - - - - 0.77

Market Order

| | |

500-1999 538,070 1.96 0.48| 96.29% 6.38% 106.45% 2.60

5001999 53070 196| 048 9629%  63% 006 10645% 260
| | |

5000+ 92,060 1.03 1.02 | 100.00% 13.09% 0.10 83.45% -6.30
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TRSD during Nov 2011

ALL-SIZES

Inside-the-Quote

Near-the-Quote Limits = 1,340,447 - - - - - - 4.98

Market Order




5000+ 101,723 1.39 0.05| 91.99% 3.64% -0.09 115.37% 16.88

Marketable
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5000+ 30,000 - - - - - - 5.00
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2000-4999 28,700 - - - - - . 4.08




TRSD during Oct 2011

ALL-SIZES

Inside-the-Quote

Near-the-Quote Limits | 1,140,816 - - - - - - 3.11

Market Order

5000+ 202,628 1.32 1.75| 88.72% 9.00% -0.07 111.19% -3.98

Marketable
Limits

Lasosao
5000+ | 33000  1.00

Inside-the-Quote
Limits




500-1999 | 18,300 | ] . ; -| -28.94]
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Listed Knight Capital Markets

TRSD during Dec 2011

ALL-SIZES

‘ ‘

Inside-the-Quote

Near-the-Quote Limits | 14,321,114 - - - - - - 0.20

Market Order



| | |
| | |

5000+ 666,849 1.25 0.72 90.44% 3.69% -0.09 117.78% 0.21
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Limits
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5000+ 210,539 - - - - - - 0.66
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2000-4999 634,390 = = = = - - 3.67




TRSD during Nov 2011

ALL-SIZES

‘

Inside-the-Quote
Limits ------m

Near-the-Quote Limits | 13,444,232 - - - - - - 0.73

Market Order

5000+ 1,185,571 1.59 0.38 78.70% 3.29% -0.27 152.18% 1.75

Marketable
Limits

Inside-the-Quote
Limits




500-1999 70,000 = - - - - - -7.60
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5000+ 100,900 - - - - - - -0.48
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TRSD during Oct 2011

ALL-SIZES

\

Inside-the-Quote

Near-the-Quote Limits | 18,004,307 - - - - - - -0.75

Market Order



| | |
5001999 2229320  187| 013 9227%  596% 007  10871%  0.96]
| | |

5000+ 492,413 2.67 0.63 | 77.17% 5.35% -0.61 184.03% -2.28
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