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LeveL ATS is a low cost Dark Book trading platform that provides for multi-tiered 
crossing opportunities and has emerged as a leading independent source of non-
displayed liquidity in the marketplace. LeveL’s innovative structure maximizes 
liquidity and provides best execution while minimizing information leakage and 
market impact.

Avg. Daily Inflows (shares)	 27.4 Billion

Avg. Trade Size (shares)	 195

Avg. Incoming IOC (shares)	 321

Total Customer Savings   	 16.5 Million

Avg. Daily Executed Shares*	 100.2 Million

Avg. Incoming Resting Order (shares)	 545

Avg. Price Improvement	 .007845/share

Avg. Symbols Matched (Daily)	 3,979

Avg. Symbols Passed Through (Daily)	 6,799

* Figures are double-counted to include all volume traded on LeveL ATS (i.e., both sides of the transaction).
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Executed Volume By Sector
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Closed - End Fund	 .77%

Consumer Staples	 8.11%

Consumer Discretionary	 12.73%

ETF	 8.26%

Energy	 5.81%

Health Care	 13.69%

Financials	 15.27%

Information Technology	 25.30%

Industrials	 5.08%

Telecommunications Services	 2.76%

Materials	 1.65%

Utilities	 .57%
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