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*Average Block Trade Size calculation updated to volume-weighted average from day-weighted average in December 2018. The data has been backdated to reflect the change. 
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https://www.jpmorgan.com/directdoc/ecs_form_ats.pdf
https://www.jpmorgan.com/directdoc/jpmxfaqs.pdf

http://www.batstrading.com/market_summary/
https://www.jpmorgan.com/directdoc/ecs_form_ats.pdf
https://www.jpmorgan.com/directdoc/jpmxfaqs.pdf

