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*The number of shares executed by the VWAP strategy via VWAP Price Match, as a percentage of the number of shares executed by that strategy where 
VWAP Price Match was enabled.
**The number of shares executed by the CLOSE, VWAP, and TWAP strategies via Close Price Match, as a percentage of the number of shares executed by 
those strategies where Close Price match was enabled.
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VWAP Price Match Reversion Metrics

*Please note executions with missing or incorrect reversions have been excluded from these stats



https://www.jpmorgan.com/content/dam/jpm/cib/complex/content/markets/aqua/pdf-1.pdf

• (Order Flow Type I-1)

• (Order Flow Type I-2) 

• (Order Flow Type I-3)

• (Order Flow Type P-1)

•
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