Dsgnt
Partici
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RprtEntity
Ccd

EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL
EPRL

RptDate
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609
202609

Sp500
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Order
Type
ML
ML
ML
ML
ML
ML
ML
ML
ML

ML
ML
ML
ML
ML
ML
ML

ML
ML

Order
Size

0
250
1000
5000
10000
20000
50000
199999
200000
0
0
250
1000
5000
10000
20000
50000
199999
199999
200000

AvgOrderQty
21.940631
168.312364
492.091290
1361.485777
860.128686
932.863158
1106.479087
99.830954
6478.138462
1.000000
1.161585
2.230396
43.194712
74.226744
107.480000
315.280576
727651376
1.000000
83.501856
1062.666667

AvgOrderSize

60.026101
439.836277
2491.160701
7278.117618
14024.205269
30309.642884
92219.649049
1583.548502
774068.048923
13.028750
137.967353
389.138251
2714.232272
7080.302965
14019.989035
31683.656331
91152.722294
13.028750
9402.879813
384923.875000

ExctdOrderMid
PtAvg

0896058
1.973117
7.629433
15.499163
22.338080
41.382893
92.371050
19.430091
184.281090
13.023750
48.012787
74.025902
70209355
101141320
124705997
99715176
148.386372
13.023750
121652838
382006647

PctExctdAtQuot
OrBetter

0.962065
0.870992
0575286
0.407431

0.691457
0.849954
0.800218
0.707951

0.906245
1.000000
1.000000
1.000000
0.998086
0.980787
0.878521

0.861150
0.755499
1.000000
0.839887
0.483363

PctExctdPl

0.376708
0.221689
0.090766
0.048535
0.058895
0.047165
0.098826
0.148693
0.040424
0.250000
0.166436
0.249210
0.185002
0.175573
0.168109
0.110679
0.109666
0.250000
0.129585
0.010633

WghtdAvgPct
Pl

0.005091
0.000983
0.000185
0.000067
0.000212
0.000192
-0.000082
0.000128
-0.000014
0.000096
0.004361
0.001132
0.000064
0.000030
0.000025
0.000018
-0.000044
0.000096
-0.000005
-0.000097

AvgEffetvSprd
Pct.

0.439132
0.115311
0.009454
0.005831
0.015409
0.010521
0.012795
0.015468
0.001477
0.000576
0.110763
0.090211
0.002880
0.000570
0.000459
0.001989
0.001078
0.000576
0.001942
0.000361

AvgPctQuot
Sprd
0.009828
0.006814
0.003277
0.001489
0.001381
0.002277
0.000328
0.001366
0.000136
0.000768
0.000250
0.000501
0.000443
0.000335
0.000398
0.000422
0.000593
0.000768
0.000507
0.000167

AvgEFQPct

44681199
16.922088
2.884707
3.916933
11.155435
4.620042
38.950587
11.322826
10.871476
0.750000
442645218
180.210273
6.502192
1.698754
1.153876
4711361
1.815720
0.750000
3.828747
2.157589

Pct15sec
0.087084
0.034534
0.002328
0.002250
0.001663
0.003035
0.005930
0.004665

-0.000066
0.000576
0.061423
0.027280
0.002379
0.000424
0.000402
0.000056
0.000793
0.000576
0.000903
0.000213

Pctimin
0.060973
0.035533
0.002083
0.001835
0.002921
0.002127

-0.003103
0.001184
0.000051
0.000192
0.072180
0.017625
0.001630
0.000492
0.000829

-0.000212
0.000407
0.000192
0.000626
0.000083

Time
0.906479
0.318439
0.457770
2.626147
1.355309
0.436389
0.799137
1.096487
0.003132
0.000000
0.026849
0.000012
0.077287
0.000108
0.000264
0.006357
0.014517
0.000000
0.014638
0.000444
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