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ONN Volume Search and Download (No Totals) Record Layout

Please note: This record layout includes volume and percentages, all issues with no symbol or group totals
(raw data). Columns included in the report may differ depending on the values of the fields selected.

Header Line

Field/Column

Name

Type

Description

1-2

(Blank space)

3

Start Date

String

Market start date (HMMDDYYYY)

4

(Blank space)

5

End Date

String

Market end date (MMDDYYYY)

Data Lines

Field/Column

Name

Type

Description

1

Group

String

Group

2

Symbol

String

Symbol

3

Exchange

String

Single-letter exchange identifier

A = AMEX
B = BOX
C = CBOE
D = EMLD
E = EDGX
F = CFE

G = MXTO
H = GEM

| =ISE

J = MCRY
K =- XMFE
L = SPHR
M = MIAX
P = ARCA
Q = NSDQ
R = MPRL
T =NOBO
U = MEMX
V = [EX

W =C2

X = PHLX
Z =BATS
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Field/Column Name Type Description
Z =BATS
4 Customer Integer Customer volume
5 Customer % Float Customer percentage of total
(Percentage)
Firm Integer Firm volume
6 Firm % Float Firm percentage of total
(Percentage)
7 Customer / Firm Totals Integer Customer volume plus firm
volume
8 Customer / Firm Totals % Float Customer volume plus firm
(Percentage) volume percentage of total
9 Market-Maker Integer Market-maker volume
10 Market-Maker % Float Market-maker percentage of total
(Percentage)
11 Total Integer Total volume
12 Total % Float Percentage of total
(Percentage)
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