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TT° PRE-TRADE TCA

Confidently and accurately estimate costs of future trades in the pre-trade process.

Activity Summary 100% Order Completion Days
Side # Positions Shares Principal ($) %Weight e
Sell 116 46,002,762 | 1,927,770,351.75 69.94%
Buy 36 58,174,632 828,455,986.75 30.06%
TOTAL 152 104,177,394 | 2,756,226,338.50 100.00%
Order Completion Days
Trading Days Sell ($ Buy ($) Principal ($) Completion Rate
1 day or less 33,572,921 - 33,572,921.00 1.22%|| 20%
2 days 114,105,242 72,226,093 186,331,335.00 6.76%|| 10% | — .
3-5 days 826,437,850 512,779,625 | 1,339,217,475.25 48.59% 0% — ;
5 days or more 953,654,339 243,450,269 | 1,197,104,607.25 43.43% Tdayorless 2days 3-5days  5days ormore
TOTAL 1,927,770,352 828,455,087 |  2,756,226,338.50 100.00% uSel wBuy
Cost ($) (BP) CPS
Market Impact (45,976,548.00) (166.81) (44.13)
Exchange Fees (42,025.39) (0.15) (0.04)
Commission - - -
Implementation Shortfall (46,018,573.39)| (166.96)| (44.17)
Opportunity Cost (+/-) [ | | — ]
High End (+ 1 Std. Dev.) | (46,018,573.39)| (166.96)| (44.17)] : + *
LowEnd (-1Std. Dev.) | (46,018,573.39)] (166.96)] (44.17)| (166.96)  (166.96)  (166.96)
A trader with the right information can control the factors that reduce FUNCTIONALITY

overall execution costs.

Knowing the detailed landscape and liquidity risk of portfolios will
help you develop successful strategies for execution.

TT Pre-Trade TCA enables investors to predict the costs of a trade
before execution, then compare the costs of an investment to its
expected return. The tool also gives traders a view on how the market
might react to new order flow.

When a prospective order is entered, TT Pre-Trade TCA utilizes TT's
extensive universe of peer trade data to find similar trades and use
them to model expected costs. Users who provide their own trading
data can even use the tool to generate custom estimates based on
their experience with like orders.

Results are then displayed in an easy drag-and-drop interface
allowing maximum flexibility for thorough analysis along with multiple
reporting options.

@ Comprehensive global coverage

@ Quantitative, gain/loss empirical estimates.

@ Dynamic parameters based on anticipated market conditions.

@ Detailed stock data available via hyperlink embedded in symbol.

@ Cutting-edge firewall security.

ESTIMATE FACTORS
@ Buy or Sell.
*
*

Capitalization (Large, Mid, Small).
Percentage of Average Daily Volume.

Price Trends - Strong Momentum, Momentum, Neutral, Counter,
Strong Counter (based upon prices from previous two days
of trading).

Client Type - Median cost estimate based on historic results in a
specific name or sector.

Universe Type - Median cost estimate based solely upon client’s
historic results in a specific name or sector.

CONTACTTT

Email sales@tradingtechnologies.com to learn more.
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