Daily Routing Volume Summary — Data Definitions

Daily Routing Volume Summary (CSV and TXT) is a summary of trading activity by NASDAQ routing
strategies. For descriptions of NASDAQ routing strategies, refer to the NASDAQ Routing page.

Data Field Definition

Date Date of requested data

MPID Four character market participant identifier
Port Port number

Total Routed Total number of shares executed using a routing strategy.
CART Total number of shares executed using CART.
DOTA Total number of shares executed using DOTA.
DOTI Total number of shares executed using DOTI.
DOTM Total number of shares executed using DOTM.
DOTZ Total number of shares executed using DOTZ.
LIST Total number of shares executed using LIST.
MOPP Total number of shares executed using MOPP.
SAVE Total number of shares executed using SAVE.
SCAN Total number of shares executed using SCAN.
SKIP Total number of shares executed using SKIP.
SKNY Total number of shares executed using SKNY.
SOoLvV Total number of shares executed using SOLV.
STGY Total number of shares executed using STGY.
TFTY Total number of shares executed using TFTY.
QSAV Total number of shares executed using QSAV.
QTFY Total number of shares executed using QFTY.
Directed Total number of shares executed using Directed Orders.
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http://www.nasdaqomxtrader.com/Trader.aspx?id=routing

