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Daily Order Type Summary – Data Definitions 

 

Daily Order Type Summary (CSV and TXT) is a summary of trading activity by NASDAQ order types.  For 

descriptions of NASDAQ order types, refer to the Guide to Order Types and Routing Strategies. 

 

Data Field Definition 
Date Date of requested data 

MPID Four character market participant identifier 

Port Port number 

Total Total number of shares executed. 

Imbalance-Only Open 
Total number of shares executed using Imbalance-Only Open 
order type. 

Imbalance-Only Close 
Total number of shares executed using Imbalance-Only Close 
order type. 

ISO Total number of shares executed using ISO order type. 

Mid-Point Peg Post Only 
Total number of shares executed using Mid-Point Peg Post 
Only order type. 

On-Close Total number of shares executed using On-Close order type. 

On-Open Total number of shares executed using On-Open order type. 

Post Only Total number of shares executed using Post Only order type. 

Price-to-Comply 
Total number of shares executed using Price-to-Comply order 
type. 
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