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Genevievette Walker 

Attorney 

U.S. Securities &Exchange Commission 

Office of Compliance Inspections and Examinations 

phone: (202) 942-7426 

fax: (202) 942-9641 
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December 17, 2003 

Via Facsimile and First Class Mail 

Stephen Luparello 
Executive Vice President, Market Regulation 
NASD 

9509 Key West Avenue 
Rockville, MD 20850 

Dear Mr. Luparello: 

Pursuant to Section 17(a)(l) of the Securities and Exchange Act and Rule 17a-] 
thereunder, the Office of Compliance Inspections and Examinations ("OCIE" or "Stafr') 
is conducting an inspection of Bemard L. Madoff Securities, LLC ("Madoff Securities"). 
In fUrtherance of this inspection, the Staff requests that the NASD provide the following 
information for the time period of January I, 2001 through December 15, 2003 by 
January 31, 2003. 

Transaction data for all order executions effected by Madoff Securities, in all 
equity securities, in Excel format, by trade date: 

· Trade date; . 
· Security symbol; 
· time of execution; 

size ofthe execution; 

· price ofthe execution; 
executing firm; 
executing firm clearing member number; 

· executing firm capacity; 
· executing contra-firm; 
· executing contra-firm clearing member number; 

executing contra-firm capacity; and 
· transaction type, (i.e. buy, sell, sell short); 
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Additional documents and information ma     s needed. If you have 

any questions, please contact Mark Donohue at    Thank you for your 
cooperation. 

Sincerely, 

Eric J. Swanson 

Assistant Director 
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December 17, 200~ 

Via Facsi·mile.and First Class Mail 

stephen Luparello 
Executive Vice President,'Market Regulation 
NASD 

9509 Key West Avenue 
Rockville, MD 20850 

Dear Mr. Luparello: 

Pursuant to Section 17(a)(l) of the Securities and Exchange Act and Rule 17a-1 
thereunder, the Office of Compliance Inspections and Examinations ("OCIE" or "Staff') 
iS· conducting an inspection of Bernard L. Madoff Securities, LLC ("Madoff· Securities"). 
In furtherance of this inspection, the Staff requeSts that the NASDprovide the following 
information for the time period of January 1, 2001 through December 31, 2002 by 
December31.2003: 

Transaction data for all order executions effected by Madoff Securities, in all 
·equity securities, on adaily basis, in Excel format, by trade ate,~O ~cLJda 

-b~k~ daC~·L-;h-g 
· Tradedate; r~ve~YP~S : 
· Security symbol; 
I time ofexecution; 
I size ofthe execution; 

price of the execution; 
I executing~firm; 
· executing Frm clearing member number, 

executing firm capacity, 
executing contra-firm, 

· executing contra-firm clearing member number; 
· execu~fingcontra-firm~Capacity;and 

transaction type;-(i.e. buy, sell,·sell short); 
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Additional documents and information ma     s needed. If you have 
any questions, please contact Mark Donohue at   Thank you for your 
cooperation. 

Sincerely, 

Eric J. Swanson 

Assistant Director 
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