
 

 
NASDAQ OMX Group, Inc. 

Monthly Volume and Market Share Report 
NASDAQ Stock Market Volume         

(Unaudited; shares in millions; USD figures in billions) 
 Monthly Total Average Daily 

US Equities Volume Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched Shares 69,901 45,094 30,905 3,329 2,147 1,627 55% 105% 

+ FINRA/NASDAQ TRF Shares 42,974 30,880 21,866 2,046 1,470 1,151 39% 78% 

= Reported Shares 112,875 75,974 52,771 5,375 3,618 2,777 49% 94% 

+ Routed Shares 14,072 8,857 12,952 670 422 682 59% -2% 

= Handled Shares 126,947 84,831 65,723 6,045 4,040 3,459 50% 75% 

Consolidated Shares 238,178 155,211 107,611 11,342 7,391 5,664 53% 100% 

Matched Trades 319,348,238 213,593,883 126,085,771 15,207,059 10,171,137 6,636,093 50% 129% 

Value Matched $2,499 $1,707 $1,238 $119 $81 $65 46% 83% 

Consolidated Value Traded $7,930 $5,433 $4,342 $378 $259 $229 46% 65% 

         

US Equities Market Share Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched % 29.3% 29.1% 28.7% --- --- --- 0.3% 0.6% 

Reported % (including FINRA/NASDAQ TRF 
market share %) 

47.4% 
(18.1%) 

48.9% 
(19.9%) 

49.0% 
(20.3%) --- --- --- -1.5% -1.6% 

Handled % (including FINRA/NASDAQ TRF market 
share %) 

53.3% 
(18.1%) 

54.7% 
(19.9%) 

61.1% 
(20.3%) --- --- --- -1.4% -7.8% 

         

NASDAQ-Listed Equities Volume Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched Shares 22,012 15,706 17,156 1,048 748 903 40% 16% 

+ FINRA/NASDAQ TRF Shares 10,851 9,015 8,794 517 429 463 20% 12% 

= Reported Shares 32,863 24,721 25,950 1,565 1,177 1,366 33% 15% 

+ Routed Shares 1,874 1,310 1,664 89 62 88 43% 2% 

= Handled Shares 34,737 26,031 27,615 1,654 1,240 1,453 33% 14% 
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Consolidated Shares 53,217 39,772 36,663 2,534 1,894 1,930 34% 31% 

Matched Trades 94,686,603 71,305,026 63,971,910 4,508,886 3,395,477 3,366,943 33% 34% 

Value Matched $612 $442 $511 $29 $21 $27 38% 8% 

Consolidated Value Traded $1,440 $1,076 $1,046 $69 $51 $55 34% 25% 

Market Capitalization $3,247 $4,105 $4,712 --- --- --- -21% -31% 

Turnover Velocity 530% 313% 293% --- --- --- 217% 237% 

         

NASDAQ-Listed Equities Market Share Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched % 41.4% 39.5% 46.8% --- --- --- 1.9% -5.4% 

Reported % (including FINRA/NASDAQ TRF 
market share %) 

61.8% 
(20.4%) 

62.2% 
(22.7%) 

70.8% 
(24.0%) --- --- --- -0.4% -9.0% 

Handled % (including FINRA/NASDAQ TRF market 
share %) 

65.3% 
(20.4%) 

65.5% 
(22.7%) 

75.3% 
(24.0%) --- --- --- -0.2% -10.0% 

         

NYSE-Listed Equities Volume Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched Shares 33,137 20,577 10,021 1,578 980 527 61% 199% 

+ FINRA/NASDAQ TRF Shares 26,095 17,961 11,057 1,243 855 582 45% 114% 

= Reported Shares 59,233 38,538 21,078 2,821 1,835 1,109 54% 154% 

+ Routed Shares 10,762 6,785 10,824 512 323 570 59% -10% 

= Handled Shares 69,994 45,323 31,902 3,333 2,158 1,679 54% 99% 

Consolidated Shares 142,189 90,363 60,146 6,771 4,303 3,166 57% 114% 

Matched Trades 179,619,486 116,819,347 52,232,119 8,553,309 5,562,826 2,749,059 54% 211% 

Value Matched $926 $641 $405 $44 $31 $21 44% 107% 

Consolidated Value Traded $3,932 $2,783 $2,436 $187 $133 $128 41% 46% 

         

NYSE-Listed Equities Market Share Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched % 23.3% 22.8% 16.7% --- --- --- 0.5% 6.6% 

Reported % (including FINRA/NASDAQ TRF 
market share %) 

41.7% 
(18.4%) 

42.7% 
(19.9%) 

35.0% 
(18.4%) --- --- --- -1.0% 6.7% 

Handled % (including FINRA/NASDAQ TRF market 
share %) 

49.2% 
(18.4%) 

50.2% 
(19.9%) 

53.0% 
(18.4%) --- --- --- -1.0% -3.8% 
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US ETFs Volume Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched Shares 16,493 9,625 4,623 785 458 243 71% 223% 

+ FINRA/NASDAQ TRF Shares 5,930 3,705 2,076 282 176 109 60% 158% 

= Reported Shares 22,424 13,330 6,699 1,068 635 353 68% 203% 

+ Routed Shares 1,361 654 529 65 31 28 108% 133% 

= Handled Shares 23,785 13,984 7,228 1,133 666 380 70% 198% 

Consolidated Shares 45,586 26,108 12,656 2,171 1,243 666 75% 226% 

Matched Trades 46,009,907 25,366,279 63,296,581 2,190,948 1,207,918 3,331,399 81% -34% 

Value Matched $1,502 $679 $397 $72 $32 $21 121% 242% 

Consolidated Value Traded $2,757 $1,693 $1,070 $131 $81 $56 63% 133% 

         

US ETFs Market Share Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Matched % 36.2% 36.9% 36.5% --- --- --- -0.7% -0.3% 

Reported % (including FINRA/NASDAQ TRF 
market share %) 

49.2% 
(13.0%) 

51.1% 
(14.2%) 

52.9% 
(16.4%) --- --- --- -1.9% -3.7% 

Handled % (including FINRA/NASDAQ TRF market 
share %) 

52.2% 
(13.0%) 

53.6% 
(14.2%) 

57.1% 
(16.4%) --- --- --- -1.4% -4.9% 

         

US Options Trading (in contracts) Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

NASDAQ OMX Group Equity Options Volume 62,857,537 45,954,468 28,901,559  2,993,216 2,188,308 1,521,135 37% 97% 

NASDAQ OMX PHLX Equity Options Volume 57,429,401 42,857,485 28,901,559  2,734,733 2,040,833 1,521,135 34% 80% 

NASDAQ Options Equity Options Volume 5,428,136 3,096,983 - 258,483 147,475 - 75% - 

OCC Equity Options Volume 341,301,652 241,579,377 182,813,863 16,252,460 11,503,780 9,621,782 41% 69% 

         

PHLX Index and World Currency Options Volume 0 0 1,706 0 0 90 - -100% 

OCC Index and World Currency Options Volume 0 0 1,706 0 0 90 - -100% 

         

US Options Market Share Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

NASDAQ OMX Group Equity Option Share 18.4% 19.0% 15.8% --- --- --- -0.6% 2.6% 
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NASDAQ OMX PHLX Equity Options Share 16.8% 17.7% 15.8% --- --- --- -0.9% 1.0% 

NASDAQ Options Equity Options Share 1.6% 1.3% - --- --- --- 0.3% 1.6% 

PHLX Index and World Currency Options Share - - 100.0% --- --- --- - -100.0% 

         

Nordic and Baltic Markets Volume         

(Unaudited; EUR figures in millions unless otherwise noted) 

 Monthly Total Average Daily 

Equities Trading Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Value Traded € 86,854 € 57,278 € 100,796 € 3,948 € 2,728 € 5,040 45% -22% 

Stockholm € 47,109 € 30,674 € 53,737 € 2,141 € 1,461 € 2,687 47% -20% 

Helsinki € 23,610 € 14,981 € 31,144 € 1,073 € 713 € 1,557 50% -31% 

Copenhagen € 14,748 € 11,144 € 12,890 € 670 € 531 € 645 26% 4% 

Iceland € 1,319 € 413 € 2,862 € 60 € 20 € 143 205% -58% 

Tallinn € 35 € 41 € 116 € 1.6 € 2.0 € 5.8 -22% -73% 

Riga € 1.5 € 2.4 € 7.1 € 0.1 € 0.1 € 0.4 -41% -81% 

Vilnius € 32 € 23 € 40 € 1.4 € 1.2 € 2.0 24% -28% 

         

Trades Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

All Nordic and Baltic Markets 5,165,769 3,511,455 3,672,842 234,808 167,259 183,642 40% 28% 

Stockholm 2,714,136 1,760,627 1,896,220 123,370 83,839 94,811 47% 30% 

Helsinki 1,512,458 1,055,104 1,110,121 68,748 50,243 55,506 37% 24% 

Copenhagen 896,143 670,682 631,182 40,734 31,937 31,559 28% 29% 

Iceland 12,450 3,648 10,308 566 182 515 210% 10% 

Tallinn 8,001 6,276 8,350 364 314 418 16% -13% 

Riga 1,608 1,524 1,912 73 73 96 1% -24% 

Vilnius 20,973 13,412 14,749 953 671 737 42% 29% 

         

Market Capitalization (in billions) Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

All Nordic and Baltic Markets € 582 € 699 € 1,109    -17% -48% 
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Stockholm € 276 € 326 € 583 - - - -15% -53% 

Helsinki € 148 € 182 € 268 - - - -18% -45% 

Copenhagen € 140 € 168 € 206 - - - -17% -32% 

Iceland € 9 € 13 € 36 - - - -30% -74% 

Tallinn € 2.4 € 2.9 € 5.0 - - - -18% -52% 

Riga € 1.5 € 1.8 € 2.4 - - - -18% -38% 

Vilnius € 4.5 € 5.7 € 9.3 - - - -21% -51% 

Turnover Velocity 150% 96% 117% - - - 54% 33% 

         

First North Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Value Traded € 122 € 131 € 184 € 5.5 € 6.2 € 9 -11% -40% 

Trades 46,739 38,643 53,599 2,125 1,840 2,680 15% -21% 

Market Capitalization (in billions) € 2.3 € 3.1 € 4.1 - - - -26% -45% 

         

Bond Trading Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Value Traded         

Exchange Traded € 2,747 € 1,695 € 1,703 € 125 € 81 € 85 55% 47% 

Reported € 167,894 € 101,233 € 196,902 € 7,632 € 4,767 € 9,845 60% -22% 

Stockholm         

Exchange traded € 115 € 34 € 175 € 5.2 € 1.6 € 8.8 224% -40% 

Reported € 123,825 € 68,302 € 145,946 € 5,628 € 3,252 € 7,297 73% -23% 

Helsinki         

Reported € 5.0 € 1.7 € 7.1 € 0.2 € 0.1 € 0.4 192% -35% 

Copenhagen         

Exchange traded € 211 € 93 € 207 € 10 € 4 € 10.3 116% -7% 

Reported € 42,543 € 30,814 € 50,005 € 1,934 € 1,467 € 2,500 32% -23% 

Iceland         

Exchange traded € 2,400 € 1,481 € 1,289 € 109 € 74 € 64 47% 69% 

Reported € 1,517 € 941 € 944 € 69 € 47 € 47 47% 46% 

Baltic markets         
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Exchange traded € 20.6 € 13.3 € 33 € 0.9 € 0.6 € 1.6 48% -43% 

Reported € 3.4 € 7.5 € 0.0 € 0.2 € 0.4 € 0.0 -57% 7982% 

         

Derivative Trading (in contracts) Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

All Equity and fixed-income products 11,654,110 6,710,313 9,902,008  529,732 319,539 495,100 66% 7% 

Equity products 8,718,017 5,062,507 7,138,912 396,273 241,072 356,946 64% 11% 

Share options and futures 4,616,064 2,181,242 4,486,990 209,821 103,869 224,350 102% -6% 

Index options and futures 4,101,953 2,881,265 2,651,922 186,452 137,203 132,596 36% 41% 

Premium Value, Stock Options - - - € 9.8 € 5.2 € 7.6 89% 29% 

Fixed-income products 2,936,093 1,647,806 2,763,096 133,459 78,467 138,155 70% -3% 

Short-term interest products 1,711,943 1,290,317 1,638,688 77,816 61,444 81,934 27% -5% 

Long-term interest products 1,224,150 357,489 1,124,408 55,643 17,023 56,220 227% -1% 

         

Covered Warrant Trading Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Value Traded € 341 € 207 € 240 € 15 € 10 € 12 57% 29% 

Stockholm € 143 € 82 € 72 € 6.5 € 3.9 € 3.6 66% 82% 

Helsinki € 198 € 125 € 168 € 9.0 € 5.9 € 8.4 51% 7% 

         

Trades 91,264 56,774 55,159 4,148 2,704 2,758 53% 50% 

Stockholm 56,747 33,259 23,756 2,579 1,584 1,188 63% 117% 

Helsinki 34,517 23,515 31,403 1,569 1,120 1,570 40% 0% 

         

ETF Trading / Investment Funds Sep-08 Aug-08 Sep-07 Sep-08 Aug-08 Sep-07 M-o-M % 
Ch 

Y-o-Y % 
Ch 

Value Traded € 4,438 € 2,625 € 4,156 € 202 € 125 € 208 61% -3% 

Stockholm € 2,462 € 1,334 € 989 € 112 € 64 € 49 76% 126% 

Helsinki € 103.2 € 25.7 € 31 € 4.7 € 1.2 € 1.5 283% 206% 

Copenhagen € 1,867 € 1,265 € 3,126 € 85 € 60 € 156 41% -46% 

Iceland € 5.9 € 0.9 € 10 € 0 € 0 € 0.5 468% -49% 
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Trades 200,498 124,652 157,316 9,114 5,936 7,866 54% 16% 

Stockholm 97,756 54,314 32,446 4,443 2,586 1,622 72% 174% 

Helsinki 461 176 135 21.0 8.4 6.8 150% 210% 

Copenhagen 102,246 70,157 124,694 4,648 3,341 6,235 39% -25% 

Iceland 35 4.8 41 1.6 0.2 2.1 568% -22% 

         

Trading days Sep-08 Aug-08 Sep-07      

U.S. 21 21 19      

Stockholm 22 21 20      

Helsinki 22 21 20      

Copenhagen 22 21 20      

Iceland 22 20 20      

Tallinn 22 20 20      

Riga 22 21 20      

Vilnius 22 20 20      

         

Foreign Exchange Rates Sep-08 Aug-08 Sep-07      

EUR/USD 0.695 0.667 0.720      

USD/EUR 1.439 1.450 1.388      
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