
January 4, 2000 

Via Facsimile and U.S Mail 

Ms. Shana Madoff Skoller 

Director of Compliance 
Bernard L. Madoff 

885 Third Avenue 

NewYork,NY 100~2 

Dear Ms. Skoller: 

The Office of Compliance Inspections and Examinations has completed its initial review 
of selected limit orders received by Bernard L. Madoff("MADF" or "firm") on October Il, 12, 
and 25, 1999 for compliance with SEC Rule 11Acl-4 (the "Display Rule"). Enclosed please find 
a spreadsheetcontaining customer orders which appear not to have been displayed in accordance 
with the Display Rule. Please review each order and provide a written explanation as to why the 
order was not displayed in MADF's quotation during the stated time period. 

Please provi    e no later than January 18, 2000. If you have any questions, 
please contact me at   0. Thank you for your cooperation. 

Sincerely, 

Tina Barry 
Staff Attorney 
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MADOFF EXHIBITS-06040 

Personal Privacy



WADF Limit O~r D*ply Revtar 
Patentllll \sj"'ans 

Encua~on. 
Gt~ Tamnl cinomtr R··ull InCdmpnU)QWWh Naa Naercantmued Nd. Secuy EnbTDst~. EnbyTmre tndeDaLs Cancalktton.m Buanmy Pric· Condgdnl DiapllyRulc? i- B19 

Ro~aThna 

1 AOL 10H111989 11:~3~0 10111/1999 11:5208 B 100 1M.(175 I ' Day WAT Exeo No 11:49:02-11:49:15 13 
2 AOL 1(Ul~n989 H:53:11 10/1111989 11:57:01 B 5DO 120.75 Day FRW Exec No ImJ6b 
3 AOL 1011111999 10:4028 10/1111999 Io:53:86 B ·~00 120.71 Day WAT E~ec No 1D~UI:JB- 1019:10 1 Unlls 

4 AOL 1011111999! 11:47:52 10/1111999 12'14:18 B 340 12D.5 Day AMT Exec No 11:~8:02-11~9:15: 11:~2~28·11:53:11: 11:U:34-11:B:10 13. 43. 1m362 

51AOL 110111n98QI 113353351 1 10H11~999 12:14:11 sl 150 120.5 Day WAT I E~ec Na 11:48:02- H:48:1~: 11:5228-11:SJ:~~: 11:53:Y·11:55:10 13. 43. lm36~ 

10:~:39-10:49:10: ~1:*1:02·11:48:15: H:5228 11:93:1i. 
BI AOL 110/1111999 10:48:~~ i 1011111899 12:14:17 B 800 (20.5 OTD Hn0188 AMT Exec No 2m311. 1J. 45, lm361 

11:53:34-11:55:10 

71AOL 10111/1989 10:50:13 10111/1999 11:55:54 B 125 120.1 1 Day WAT Cane No 11:48:02-11:48:15; 11:5jt28-ll:U:ll: 11:53:34-11:55:10 13. 43. ImSSs 

II AOL 1011~1~989 ~5:47:38 10/111i999 1 18:M):OO B 300 i 120.5 Day WAT ND No 15:48:39- 15:50~9 i 2m20s 

15~2~29-~5:420: 15:U~2~-15:U:10; 15:46:25-15:4629; 
91AOL 10n1/~999 16:41:61 10111/1999 I8:oo:OD I B 12o.125 Day i WAT ND No .1 15:46:45-~5:4722; 15:4726-15:47:42: 15:48:39-15:48:43: 5I. 46. 4. ~7. 16. i. U 

15:M:0g- 15:10:59 

15:4228-1~:U~O: 15:U:2~-15:a4:10: (5:~6:25-15:46-29: 

10 AOL 1011~11999 1~:32:04 10H1H999 18:00:00 B 100 120.125 Day WAT ND Na 15:46:45-15:(7:22: 15:426-15:47:a2; 15:48:39-15:48:43: 51, 46. 4. 37. 16. 4. 58 
15:50m- Il:M:SB 

9:30:43- 8:30:58. 10:45:U- 10:45:U. 10:~8:02- 10:49·21. 

11:M):59- 11:07:17. 11:0~2I~-11:0821. 11:15~24-11:19:32 
15. 21. 3m19s. 18. 3. 4m8s. 

11I AOL 10111/1989 8:03:08 10/1111999 i 18:00:00 S 100 122 Day WAT ND No 1125:02- 1121:13. 11~n~26-11:28~2~.H~29:35- 11:M:33. 
2mlls.58.5B.20.8. 19.36 

11.37:40- 11:38:00. 11:39:31 -11:19:59. 11:39:42- 11:40.01, 

15:51(:33-15:35:09 

9:80:43- 9:90:58. 10:45:32- 10:45:51. l~g:02-10:~921. 

11:08:18- 11:07:17. 11:0825- 11:0828. 11315324- 11:19:32. 
16. 21. 3m19s. 18. 3. 4m8s. 

12 AbL 10111/19981 9:29:49 I01111i999 i 18:W:0o S 300 122 Day WAT ND No 11:25:02-112~:13. 11~1~28- 11~28:24. 112It35-11:30:33. 
h115. 56, 66, 20. 8.19. 38 

11:57:40- 11:38:M0. 11:39:31 -11:59:39. 11.39:42- 11:40:01. 
11:34:33- 15:35:1)9 
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131 AOL 10111/1999.1 9:52:30 1 10111/19991 18:00:00 ~) S 170 i 122 1 Day NI ND No 11:0815- 113o8:28. 11:1524-H:19:~2. 11:25:02-11:27:13. i 21. 3mlR. 18. 3. 4mss. 
Il~l:tB 11~m~24, 11:n:35 11:30:U. 11.37.40- 11:36:0a. Zmlls. 58. XI. ZO. a. 19. 35 
11:39:31- H:J9:39. 11:39:42-11:~0:01. 1~:34:53- 15:35:09 

10:~5:32- 10:45:53. 10:40:02-10:4921. 11:06:59- 11:07:17. 

1~ I AOL 10/11/19991 9:53:41 i 10H1H9991 16:00:00 200 122 Day WAT ND No 
11:08:25- 1~:011~20. 11:15~24-11:19:32. 1125:02-11~7:15, i 21. 3m192. 18. a. dmBs. 

11:27:28- 11:28:21. 11:29:35- 11:30:93. 11:37:40-11:38:M1. 1 Zmlls. 56. 58, tO. 8. 19. 35 
11:59:3(-11:39:39. 11:39342- 11:40:01.15:Y:33- 15:35:09 

10:45:32- 10:+5:53. 10:46:02- (0:492~. 11:06:59-11:07:17. 

15 AOL 110H111999! IO:Ol:t9 10111/1999 18:00:00 S 2eo 122 i Day i WAT ND No 
11:08:25- 11:08:28. 1I:15:24- H:1932. 11~25:02-11:27:13. i 21. 3m19r. 18. 3. 4mBs. 
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112728-11:28~24. 11~29:55-11:50:33. 11:37:40- 11:38:00. 2m11s. 58. 58. 20. 8.19. 36 
11:39:51-11:39:39. 11:59:42-11:40:01. 15:34:33-15:35:09 

11:06:59- H:07:17. 11:08~2~-11:08-28. H:15:24- 11:19:32. 
11:25:02-11:27:13,11~7~28-11:28:t4. 11:29:35-11:30:33, j 18. 3.4mss.2mlls.58.58. 
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1~:~8:18- 11:P7:17. 11:08~- Il:Mlls. ~1:~594-11:19:3~. 
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20 AOL 10111/1999 11:07:20 1011111999 16:OD:OO S 140 122 Day DOS ND No 112728- 11P)2~. 11~29:35- H~30:~3. 11:37:40 11:38~0. 
19. ~6 
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I 
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24 AOL 10/1111899 1218~Y 10/1111999 iB:W:Od S 100 122 DBD ND No IS:S4:33- 15~35~09 
25 *OL 10111/1989 1212~:48 10H1H999 .IB:oD:on S 27d 122 DOS ND No 15:J~:U- 15:~~08 36 

28 AOL 10HlnssS It~STZiB 1(311111998 18:m:00 5 1W 122 Day WAT ND NO 15:J4:f9- 15~55~09 35 
n AOL 1o/IlliB99 13:~s:la lonlnsae le~oo s zoo ~22 Day WAT ND No 11:34:0- 15:55~08 36 

28 AOL 1DH1IIPBS 13~8:02 101~111898 1B:W:W S zoo 122 SE ND No 15:Y:33; 15:15:08 36 

29 AOL 10H11(989 14:26:02 10H1H999 1B:M):OO S 150 1ZZ Day WAT ND No 15:34:33- 15:35a9 36 

30 AOL 10/1111999 1~:3310 1011111999 1IOO:W S 100 122 Da)r WAT ND NO 15~5~:35- 15:35a9 35 
31 AOL 1011111988 1526:48 1011111899 Open B IOM) 120 GTC WAT Open No 15:~7~n1- 15:17:M 4 

32 AOL 10111/1399 14:28:16 1011111999 Open B 100D 119.75 GTC WAT Open No 14:34:58- 14:38:56, 14:38:54- 1~:40:08 lm58s. 11 

33 AOL 1011111988 1~1E~5 1011111999 Open B 200 119.5 GTC. GTX SE Open No 1M7:50- 1~6:58. 1~55:01- 1258:13. ~e58~28- 125715. ImBs. 1 m8s. 57. 26. 1 m585. 
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11:08:53-11:07:17. Il:M)~Z~- 11:0821, 11:15:24-11:19:32, 
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11:89:31- 11:19:39. H~~t42- 11:40:01.15:Y:JJ- 15:35:09 

1~:45:32- 1~5:I. 10:48:02- 10:4821.1~:08:59-11 :07:17. 
,· 1 l:O(l~tS- Il.dll~LI. H:15r~- 11:19:3t. I 1:td:02- 11~TI:13. 21. 3rni9e. 18. 3. 4m65. 

37 AOL 1011111998 la27:n lonlnsss open S 100 122 GTC PA Open No 
11:n28-11:21)24. 1128~-H:JO:U. (1:37:40- ll:38:W. hnlls. 58. 58. 26. 8.19. 36 
H :39:31- H:J9:89. 11:)8:~2- 11:40:01.15:3~:33- 15:35:09 

~1:08:59- 11:07:17. 11:08·25-11:08-28. ~1:11121 11:~9:JZ. 

1125:02- 11:27:11. 11:2726 11:282* ~1~:35- 11:30:33. is. 3. dmBs. i~nlls. 58. Y1. 
38 AOL 1~H1H999 11:05:23 10111/1999 Open S 150 122 GTC FIR Open No 

11:37:40 11:38:00. 11359:3'1- 1113~39. 11:~9r42 11:40:0~. ZO. 8.19.36 

15:Y:JJ- 15:35:09 

39 AOL 10/1111999 12:12:34 1011111999 Open S zoo I22 GTC PJ Open No 15:Y:U 15:95a9 36 
40 AOL 10/11/1999 1324:18 10/1111999 Open S 100 122 GTC. GTX DPT Open No 15:34:33- 15:35:09 ~6 
411 AOL 1011111898 13:39:05 10111/1999 Open 8 100 122 GTC DID No 15:34:33- 15:35:09 36 
42 AOL 1~111/1999 18:48342 10/1111999 Open S 400 122 GTC. OTX SE Open No 15:34:33- 15:35:08 36 

43 AOL 10112/1999 9:31:38 10112/1999 9:Y):ll B Bo0 119.825 MDD Exec No 8:U):29-9:31:~2: 9:33:10 9:33~38 43. 28 
44 AOL 10112/1999 828:3~ 10112/1999 9:38:40 B 1000 119.5825 WAT E~ec No 9:~0~28- 9:51:12; 9:U:10- 9:53:38 43. 28 
45 AOL 1011111998 9-Zt:17 10112/1989 9:36:44 B 1000 119.5 WAT Exec No 9:JO~- 8:31:1T 9:33:10-9:3~:38 43.28 
46 AOL 10/12/1999 9:01:22 101121(999 9:38:41 B 900 119.5 WAT E~ec Nd 8:30:28- s:J1:12; 9:5~:10- 9:U:58 43.26 
47 AOL 10/12/1998 82728 10HU1998 9:58:41 8 SI)O H9.1 OTC WAT E~Iec No 9:30~29- 8:21:12: 9:13:10- 9:33:38 43.211 
46 AOL 10n2/1999 825:12 10/11/1999 9:38:41 B 100 118.~ GTC WAT Exec No 9:33:10- 9:39:38 28 

49 AOL 10/1~1999 15:47:36 10H2H998 ~s:s~:ao a Ion Day DBD free NO 15:19:U- 15:M:~5: 15:50:'18-15:5~:423 15:51:09-15:51:15 ZZ. 26. 6 

5D AOL 10HU1999 (0112/1999 15:51:30 8 225 117 Day WAT free No I5:49:43 15:~0:05: 15:50:18 15:50:~Z: 16:81:09 15:51:19 22. 26. 10 

51 AOL 10/1U1999 11:49:33 10112/1999 15:51:30 8 100 117 Dal AMT Exec No 15:~9:U- 15:5o:05: 15:50:18-15:50:42: 15:51:09-15:51:19 Zt. 25.10 

52 AOL 1011211999 9:34:02 10112/1999 9339309 B 1000 119.125 WAT Cane No 9:3718- 9:38:13. 9:18128- 6:36:06 50. 34 
15:35:34- 15:38:38: 15:37:~5- 1S:38:15. 15:UI:J4- 15:39:26. 

53 AOL 1011111999 15:35:34 10112/1999 15~4:35 S 750 117.5 Day AMT Cane No lm45. Im. 52, lm27s. 10 

1QJg:10- 15:~0:n. 15:UZ7- 15:43:37 
15:51 :55 - 1S:52:07. 15:5f 53 - 15:53:13: n~ol when aocum with 

54 AOL 10HZ/1999 9:41:17 10H2H999 i 18:00:00 B 115.875 Day WAT ND No open oder 12. 2Ci 
55 AOL ~0112/1999 15:44~28 1I1112H999 16:00:00 S 160 117.125 Day WAT ND No 15:19:43-15:56:05: 15:50:16-15:50~2: 15:51:W 15:51:15 22. 26.5 

O 
TI Sd AOL 10/1211899 ll:~4:U 10/111999 18:W:00 S J00 117.25 Day WATIND No 15:~8:U-(5:60:05: 15:~0:16-15:60:U: 15:51:09-15:61:15 U. 26. 6 
TI 

15:35:1~- 15:35:34. 11:38:30- 15:38:38. 15:37:15 15:38:15. 
n AOL 10112H999 15:23:17 10112/1999 18:00:00 S 400 117.825 Day AMT ND No 15:38:34- 15:39~a8. 153950-15:60:51. 15:49:43- 15:50:05: 8. Im. 52. Imns. 22. 26. 

m 15:50:18-15:50:42: 15:51:M)-15:51:15 

X I5:35:II- 15:35:3~, 15:38:30- 15:3(1:38. 15:37:15- 15:38:15. 
I SII AOL 10112/1999 15:24:55 10112/1998 18:00:00 S 1L100 117.75 Day AB ND Na 20. B. Im. 52 1 m27s 1~:M:3~- 15:39~8. 11:39:30- 15:~0:57 

m 58 AOL 10/181988 15:12:58 10112/1999 1830031)(1 S Ion 117.875 Day AMT ND No 
15:55:14· 11:11:34. IS:Jo:3O- 15:36:36. 15:37:15- 15:38:15. 
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12:36:36- le30:U, lr46:U -lfltl:51. 1M728- 12~U)22 
7. 13. 56. 4Z 26. 10m535. 

12:~6.53-12348:5~. It~OOT- 12:50:35. 1250:49- 1391rf 
lm55, lm312. ImlJs. ~bn58s. 

60 AOL 10112/1999 1222:50 10H2/1989 Open S 10D i 118 GTC WAT Open No ~3:02~1- 13~03:~(J. 13~a):19- 13:04:56. ~328:39- 1329:52. Zmns. ImZ~s. IOm~4s. 
13:32:59- 15:35:5'7. 13:38:36- 1J:1~~. 1L42~16- 19:43:44. 

8m5~5 
13:45:40- 13:56:(U, ll:57:P -14:04:15 

12:~~8- 13:81:42. 13~H-13.05:18. 13:03:18- I8:M:M. 10m53s. Im5s, lm315. 

81 AOL 10112M89Bi 12:50:33 i101~2/1999 Open SI 200 ~19 GTC WAT Open No 13~1~8- 15~28~q 13:52;59- 15.35~n. 15:38:38- 13:41:~5. lm13s. 2mYIo. PnS~s, 
18:42~18- (3:~3:U. 15:45:40- 1J:58M. 13:57~22- 14:04:15 lm28s. 10m24s. 6m535 

12 AOL 10n211989 9:53:15 10/12/1999 1 Open I S 1DO 120 OTC WAT I Open No 11:04:33- 11:M:49 16 
83 AOL 101f2/1898 10:a5:48 (0112/1899 1 Open I S 100 ~20 OTC. GTX SE I ODen No H:(U:j3. ll:M:49 16 
84 AOL 10112/1998 10:14:05 10112/1999 Open S 200 120 GTC. tTX SE I Open No 11:04:33- ll:M:49 16 
85 AOL 10n211998 10:15:W 10/12/1999 1 ~ Open I S 340 120 OTC FSW Open NO 1 16 
68 AOI 10H211989 10:58:38 1011211999 1 Open I S 140 120 iGTDlllJ0198 AMT I Open No 16 
BT AOL 10nZ/1999i 11:00:40 10112/1999 Open S 100 120 OTC WAT I Open No 113011a- 1~94:49 

88 CSX 10111/1888 13:25:48 10111/1999 15:55:15 6 inn 40.75 1 Dav I DAT Erec No 1~353'22-15:55:15 i lh21m53s 

89 CSX 10/1211999 9:48:44 10/12/1999 9:60:~7 B 2000 .1 40125 1 Day I NFS IExec No 1 9~9:511-9:M:17 . 1 19 

70 ADPT 10125/1899 6:35:03 1~R5H999 I Emlred I B 500 40 1 Day I WAM ND No 9:JO:W-9:45:U 15m3Js 

M CIEN 110125/1999 6:35~0 10NH999 9:99:50 B 500 34 GTC WATN Exec Na 9:31:M)- 9:39:50 9m50s 

Z5m411. 30m4BI- C~ECK 
72 CIEN 10N11999 9:52:11 1~NH898 lt:06:13 B 500 33.0312~ Day WATN free No ~1:M~25- 11:30:MI. ~1:35~2~- 12:06:13 
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731 CIEN 10/25/19991 12:0~05 10NH989 12:08:2( B 150 33 1 Day I WAM Exec No 12M:38-12~08:~1 Im~Bs 
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75 CIPI 10NH898 10RSH998 lt:OB:24 6 30n 33 1 Day I HOVI~ Exec No 11:5525- 12~08:1~ i 30m4R 

76 CIEN 10~V1989 9:30:00 10NH999 11:39:47 S S00 3475 1 Dav I WA'TN Cane No I 9:30~W- 8:38:54 9m545 

77 BME~ 10125/1999 8.26:25 101261~999 8:48:21 181 150 2775 GTC WATN Exec No 9:3O:OP- 9:45:33 15m13s 

78 CICOM 10/25/1999 11322:~6 1012511998 1 t1:27:08 6 700 213 1 Day I PJN Exec No ~~~22~39- 1127:~1 i 4m29+ 

79 (ICOM 10R5n999 1122:38 18R5i1838 11:27:07 B 900 213 1 Dey I PJN Exec No HP38- 1127:07 i 4m2~i 

80 QCOM 10125/1999 8:08:59 10T2~11989 1 S 200 219.125 OTD 11/30199 AMTN Exec No I g:30:W- 9:42:37 12m17s 

LI11 NXn 10NH999 8:32~24 1012511999 15:21:08 i S 200 85.125 GTC FRWN Exte No 10:1~~0- 10:18:53 ~m3m 

112 NXn 10Nn899 8:18~21 10/2511999 9:58:11 S 280 84.75 1 Day I USAN Cane No 9:30:00- 9:3(1:~2 i ImlZs 

83 PFE 10H1H999 15:11:44 11011111989 15:3B:3T S 200 40 1 .I I Exec No muniple mnes dumg lire of order 
(U PFE 10/11/1889 ~5:16:03 10H111999 15338337 S 100 40 E~se No I rnulLiPie Limes durlrs lilt oforder 

85 PFE 10111/1898 15:1:32 1011111999 15:38:37 S 315 40 ExBC NO I multipfs lima during me of o~er 

88 Prr 10111/1888 15:21:51 1011111999 15:38:37 S 100 40 Uec No I multiple dmes dudng lire of o~w 
67 PFE 10H1H998 15:21:58 1011111999 15338:17 S 20(1 40 1 ·I I Exec No I muMpls Limes during life of o~er 
88 PFE 10H1/1998 15:27:5) 10/1111999 15:38:37 S ZO6 40 Exec No I mullfpla tlmtr during life of order 

681 PFE 10111/1999 15:28:04 1D/HH999 15:38:17 S IOD 40 Exse No I mullple time~ during IIL of order 
901 PFE ll0/~1n888 15~9:011 10H~nBsB 15:38:17 S 945 40 Exec No I mullpla tlmc~ ~u~ng life of enter 
at Prr 10/11n999i 15:3~:07 ~0111/1999 15:38:37 S 250 40 Exec No m~ple Limes during Ilfs of oder 
92 PFE ~M1n999 15:32:35 10/11/1999 15:J8:37 S 128 40 Exse No I mulllple thnes dun'ng nre of adw 
83 Prr Ilonlnsss 15:33:50 1011111999 15:38:37 S 100 40 Exec No multiple Limes dunng life olorder 
9·( PFE 10111/1999 15:3a318 10/1111999 15:38:37 SI 1L10 40 Exec No mulfiple times during Tk of order 
85 PFE 10H(H999! 15:35~41 10/1111988 15:38:37 S 160 40 1 I E*ec No I mumple timer during life of order 
96 PFE 10111/1939 15:3625 1011111999 15:38:37 i S 1800 1 40 1 I Exec No mulple nmes during life of order 
97 PFE 10H1n998 15:37:~5 l(V11/18991 1939:14 i S 100 40 1 I EXH: NO mun[ple timasdurinp lnF of o~er 
98 PFE 10I11n999 15:31:57 101~111999 15:39:n Si 100 40 1 I I Exec No I multlgle times during life of o~er 

1011111999 15:57:~1 S SL10 IsP~IS Eln No 15:49:40-15:51:55: 1~:52:01-15:13:57; 15:55:09-15:M22 
99 Prr 10111/1999 15:49:40 

n 10D XON 10/11/19991 10:59:57 10111/1899 12:M:08 B 300 73 1 I Cane NO 10:59:57-11:11:~8 
0 (O( ~OW IOI(U1990 ll:01a 1M21(P00 H:OLI:SO 51 ~OD ~3.75 E~e N~ 1~:0525-H:08:53 

102 XON 10MU1999 12:011:45 10/12/1999 13:24:'18 S 380 74 E~ec No 12:08:45- 13:24:~6 
TI 
TI )1031 T 1 10/12/1899! 1243:23 10/12/1989 11:58:58 B 300 47.5 WAT Cane No 1 15:07:46- 15:10:19 

1MI T 1011U18B9 11:08~23 10HU1999 ~1:18:JB B 2500 48.3125 WAT E*ec No 11~Yi:5~- 11109:39 

m 105 I T 10H2H998 13:42~34 10H2H999 : 13:48:50 B 3300 48.25 WAT E*ec No 13:U:00- 13:~8:30 
X 1~1 T 10nU1.88 1~:12:0~ ~0112H999 B 3900 48.126 W*T Err No ~~:U~U 14:U):45 

107 T 10112/1989 14:4428 10/1211999 14:59:48 B 1000 48.0625 WAT Exec No 14:47:12-14:U)~28: ~4:48:4(-14:59:49 
I la6 T 10/11/1489 lt:EI:49 10/11/1999 Open 81300 47.75 WAT Open No ~430127- 14:82:88 

109 T 10/11/1989 9:42344 1011111998 8:59:J6 S 400 1 48 TUC Exec No 9:56:14- 9:50:18 
m 

-I 
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Potential Violations 

·-;':'~~ Mtutkn. 
i --y - ~tryDm ~yniie TndeOjti omeelieclon. or Oulnmy Price Cuatoner R.sult ·In:CanpRmc~m(hi ~un Imml 

·81S Condnlan· ~L~y:Ru(a7 Nata Notar ~o~nued- :. ·iRM·tma 

110 MU 1~1111999 ~0:04:11 10/1111899 10:17:38 B 2WO 70.75 1 I AMT Exse No 10~3~:40-10:87:30 

MU 10/Hn9981. 1~~1:DS 110111/1999 15~2~:38 BIZPOO 70 No 1~:41:5~-14:45:40: 14:~~K)-14~025; (4:46:f8-1454:15; 
AM7 Exac 14:55~50-15:12:M: 15~22.12-15:28:38 

112 MU 10111/1888 10l11H998 13:3018 B 180 70 AMT Exce No 13:13:04- 13~20:~1 
113 MV 10HlnBBB 11:03:51 1W11n889 1J:X)28 B 500 70 JOS Exae No 
1t1 MU ~0/~(1(988 1~:~9~02 10H~11688 1J:31:4P B 666 89.(175 JOS Exec No 15:13:04- 1320:41 
115 MU 1DHi11999 13:54:50 ~0n1/1999 13:58:33 SI 10PO 7~.125 FRW Exec No 1 13:54:.0- 13:5010 

118 LSI 10/12/1998 113:45 10112/1999 B 2000 51.125 FIR Exec No (1:a7:18-15:08:07; ~5:0911-15:11r13 
117 LSI 10H2/1998 11:00:37 10112/1998 S 10W S4.376 HL Urec No 11m:45- 11:03:H 
116 LSI 1~1t1~889 9:17:31 10n2/1998 L42~22 B JW 52.75 AMT Cane No 9:36:a6.9:36:M 
119 LSI 1011211888 8:35:21 10/12/1899 8:58:53 B 11)00 52.375 LTC Cane No 9:38:06- 9:38:19 
120 LSI 1(3111/1999 8:0221 1011111999 11:02:43 B 200 51.5 AMT Exec No I .·9.·n. ~.·1.·1. 

121 CSCO 1012y1998 931:38 10~2111999 9:32:00 B 300 87.lt5 GTC WATN Exec No Kndisplsyed 
122 CSCO 10N11989 1).38:38 101ZY1999 9:32~2~00 B 184 (17.121 Day WATN Exec Nd nRdlsplayed 
lrJ CSCC) 1DNn899 15:30:37 lonsnsss 15:38:3~ B 500 88.875 Da)r SCON ExeC No :38-15:31:4O 
124 CSCO 1012511889 15:02:15 10/2511999 15:11:45 s 1000 68.8~25 Day WATN Ezec NO 15:O(tDB· 15:W:15 
125 CSCO 10R511998 15:30:18 10ny1989 1534(13~7 B 500 88.75 1 Day ( WATN Exec Fla 15:31:36- 19:31:40 
128 CSCO 10RY1898 1514:58 10RSH998 15:40:47 IB 200 88.75 GTC I. EDJN Exec No 15:31:36- 15:31:48 
127 CSCO 10125/1889 lt1825 10IZY1BBB B 10D 88.75 Day WATN Exec No 15:09:08 - 
128 CSCO 10N/1BgB 1~:59:m 10125/1988 15:lt11 B 100 66.75 Day WATN Exec No 11:081)8- 15:09:~5 
129 t5tO 1MH1888 15:38:42 10R511998 (5:~2p B ZOD 66.5 I Day I WARI Exeo : No 15:40>UI- 15:41:50 
130 CSCO 10NH998 ~5:1I~48 10/25/1899 15:4Zp B 500 (18.5 1 Day I WATN Exec No ~5~l~UI- 15:40156 
131 CSCO 10R5n999 15:15~25 1MY1899 15:4P B 222 86.5 GTC EDJN Exec No 

132 CSCO 10125/1889 1BOI:W 1~012511809 15:42~2~ Bi too 88.5 I Day I WAM Exec No 15:40~Ui- 15:48:50 
1a3 CSCO 10125/1988 15:08:17 10~25/1989 15:42.P B 400 66.5 Day WAM Exec . No 15:~t~8- i~5~ 
134 CSCO ~ORy1889 11:0~48 10125/1998 11:03:37 .1 S 200 65.25 Day DOSN free No 
135 CSCO 10125/1988 11:02:35 10/2ylggg 11:M:33 S 226 85.3125 Day AMTN Exec No (195:35- 11:6MB 
138 CSCO 16/2511999 11:03~21 10125/1998 ll:M:37 S 300 85.3125 1 Day ( WATN I Exec No 1(:03:55-11~05~58 
137 CSCO 1~NHBBB 11:~8:00 10125/~899 1~:~8:04 SI 1000 68.1375 Day i WATN E~ec No 11:U121- 11:ULr35 
138 CSCO 16/25/1999 11:07:58 10125/1999 S 1000 68.5 CTC WAT~N Exec Na 1 1~:8255-11:33:~3; 1119:W-ll:~9r13 

139 1 CSCO 10R5n898 11:3228 1012511989 H:Y:~3 S ~000 68.5 Day WATN Exec No 1~:JZ:53-H:53:U; 11:46~W-11:49:13: 11:5~:39-11:54:45 
140 CSCO 10125/1999 11:U:58 1012W986 11:Y:53 S 2000 (18.5 Day WATN Exec No ll~9:W-H:48:13: 11:54:39-11:54:45 
14~ CSCO 10R5H9B9 11:45:14 1012511899 11:54:51 S 180 66.5 Day WATN Exec No ll:4rJ00-11:4~13: H:5C39- 
142 CSCO 10R5/1989 ~2~8:47 iONH999 1):2111 S 200 66.1 Day WATN Exac No 13:17:07- :11 
1L3 CSCO 10~25/1998 15:n:57 10NH989 1~:58:5~ S Z000 BB.5 Day WATN Exec NO 15:5927- 15:59:31 
16( CSCO 1012511698 ~j:1257 1012511998 14:26:43 S 50D 6B.625 Day DOSN Exeo No 14:21:34- 1421:58 
145 CSCO 10n51~999 15:05:56 10/t~lgsO NIA B 300 i 88.75 Day WATN Cane NO 15:09:06- 1~309315 

I~ 
148 CSCO 10RY1898 15:13:40 10n511899 N/A B 300 68.375 Day WATN Cane No 15:51~38 15J1:U 
1~7 CXD 1aR5n999 14:43:33 1 10/25/1999 NIA IBI 175 88.25 1 Day I WATN Cane No Id:W:SO- 14:51:54 
148 CSCO 10RSH998 14:40:46 10/25/1999 N/A Bi 460 86.21 1 Day I WATN Cane No 14:M:M- 14:51:54 
149 CSCO 1DNH989 ll:47;P 10125/1999 N/A SI 1000 BB.5 Day WATN Cane No ~1~49:W-H:~9:13 
ISO CSCO 10NH989 li~lB:lt 10125/1999 NIA S 200 86.75 Day WATN Csne No 1231347- It~J1:U 
151 CSCO 10RSI~OgB 15:59:11 10R5/1998 18:W:00 I B 500 BB.Z5 Day AM7N ND No 15:59:31- 18:W:W 
152 CSCO 10125/1998 15:37:00 10NH999 18:W:00 B 100 66 Day WATN ND Nc ~5:58:15- 15:54:81 
153 CSCO 101ZYlgg0 1~~Z~:U 10R511989 18:00:00 B 100 66 Day i AMM ND No 15:53:15-15:54:01 
1Y CSCO 10/25/1999 14:58:15 ~0N11898 18:00:a0 B 50D i 66 Day WATN ND Na 15:53:15- 15Y:01 
155 CSCO 1012Y1989 14:55:10 l(llZY1999 18:00:00 B 200 BE Day WATN ND No 15:U:15-15:Y:01 
156 CSCO 10NH999 14118:18 1012y1999 18:(10:00 B 100 68 Day WATN ND No 15:53:15-i5:5~:01 
In CSCO 1012~1989 1~:UI:42 10NH999 1B:OO:OD B ZO(I 66 Day WAM ND No 15:53~5- 1~:5a:01 
158 CSCO 1~5/1999 14:~017 1012511998 i(l:M):00 B 500 66 Day WATN ND N. 15:53:15-15:Y:01 
158 CSCO 10125/1899 1419pi 1012511999 18:00:00 s 1000 66 Day WATN ND No 15:U:15- 15:54:01 
180 CSCO 10NH999 14:123( 10125HB99 10:00:00 B 10D 68 Day WATN NO No 15:5315 15:64:61 
161 CSCO 10125/1999 10:Jt~34 10~LSH999 18:00:00 S 500 67.25 Day WATN ND No 15:01:32-15:01:15 
162 CSCO 10125/1999 10:C(25 10/1~11999 1B:W:W S 100 8729 Day WATN Nb No ~5:0~82- 16:6~55 183 CSCO 1012Y1889 12~~2~01 10RY1989 1B:OO:W S 320 87.25 Day WAM ND No 

1~301:32- 1591:33 
184 CSCO 10/25/1998 15331330 1(112511998 Open B 200 68 OTC I W*TN No ~5:53:15- 15:41;07 
165 CSCO 1~3511988 15:31:10 10~L~n989 Open B 100 66 i GTC WATN Open No 15:63:15-i3~3~ 
166 CSCO 10RSH998 1012511999 Open B 100 66 GTC WATN Open No 15:51:15- 15:51:01 0 187 CSCD 10NHB99 14.2~1:01 10RS11999 Open 8 110 66 GTC EDJN No 15:53:15- 15:Y:01 

TI 166 CSCO 10125/1998 14:18:08 10/25/1999 Open 8 10~ 86 GTC WAM Open No 1553:15- (5:Y:0t 
TI 169 CSCO 1IIRSllsBB 1~~28~26 10/25/1999 Open B 150 85.1175 GTC EDJN Open No 

m 

X 
I 

m 

-I The 'Nates' cclumn mntalar the time period du~ing nhich it ap~sars that the o~sr rss not dlsplsped. 
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