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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
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608
202608

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

AvgOrderQty
1.000000
31.545648
257.548499
1380.386774
3255.193029
2545.799419
1816.292308
1397.200000
1.000000
203.727470
6613.358974
1.155680
2464179
37.140187
77.635171
115.252632
206.605882
605.455357
63.874065
1661.800000

AvgOrderSize

48.720000
55.440125
487.620168
2214.891978
7363.190904
13784.401991
29693.522805
91791.898632
48.720000
1314.336587
767807.359487
158.239327
411.707119
2492.324136
6973.420157
14745.499000
31026.890912
89367.633839
8437.117823
378512.087200

ExctdOrderMid
PtAvg

47.360000
0.758533
1.804821
2505406
4456556
7.771487
17.159787
75611215
47.360000
8417664
151.339595
60.135926
60.436034
80307081
98.420281
131225753
159.104843
150.442466
137.499490
275686107

PctExctdAtQuot
OrBetter
1.000000
0.980463
0.955132
0.595715
0.310215
0.494273
0.547062
0788254
1.000000
0.604186
0.831159
1.000000
1.000000
0.998410
0.990457
0.930733
0.818146
0578498
0.771373
0.654153

PctExctdPl

1.000000

0.355403

0.251750

0.082346

0.062211

0.098619
0.048136
0.049729
1.000000
0.127042
0.044254
0.235595
0.132765
0.307368
0.234783
0.267923
0.198987
0.145121
0.200399
0.037334

WghtdAvgPct
Pl

0.006334
0.003321
0.000719
-0.000135
-0.000734
-0.000711
-0.000300
-0.000112
0.006334
-0.000180
-0.000094
0.005455
0.000403
0.000084
0.000040
0.000038
0.000047
-0.000035
0.000011
-0.000029

AvgEffetvSprd
Pct.

0.044764
0.202943
0.064216
0.016493
0.021007
0.021330
0.026038
0.005798
0.044764
0.017159
0.000648
0.122180
0.038359
0.000634
0.000561
0.000455
0.000605
0.000523
0.001040
0.003670

AvgPctQuot
Sprd
0.057432
0.009080
0.004942
0.002887
0.002435
0.001161
0.001165
0.000756
0.057432
0.001439
0.000461
0.000591
0.000785
0.000591
0.000608
0.000525
0.000655
0.000439
0.000526
0.000493

AvgEFQPct
0779412
22350988
12.993207
5712653
8625717
18.370077
22342922
7.669854
0779412
11.927410
1407515
206.645647
48.880169
1.073047
0923240
0866560
0922685
1.191508
1.976878
7440754

Pct15sec
0.044764
0.067778
0.012406
0.000737
0.002992
0.010412

-0.002305
-0.000158
0.044764
0.002295
0.000299
0.058163
0.007299
0.000299
-0.000731
0.000328
0.000542
0.000639
0.000628
0.000394

Pctimin
0.044764
0.049258
0.010650
0.002835
0.001552
0.004964
0.001749
0.001005
0.044764
0.002506
0.000218
0.034995
0.012820
0.000181
-0.000693
0.000464
0.000461
0.000500
0.000529
0.001099

Time
0.000000
0.167072
0.441281
2.636769
1.235807
1.610542
3.033679
0.024440
0.000000
1.645561
0.012020
0.000113
0.000014
0.316123
0.000076
0.000025
0.000140
1.706933
0.757799
0.001826
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