July2020
58P 500 Stocks
Summary

Non-Directed
Total Non-Directed _ Orders as % of All
Orders. Orders

1 10000
Venues
Venue - Non- Non-Directed

137

&
New York Stock
Exchange(NYSE] 2
JANE STREET
CAPITAL LLCONST) s
Two sigma
Securities,
ucisoHo) 8
61 Execution
Services,
ucteTm) 6
NASDAQ Execution
Services, LLCINSDQ) 3
UBs Securities,
uciusss) 3
Choe EDGX U
Equities
ExchangelEDGX) 1
July2020
Non-S8P 500 Stocks
Summary

Non-Directed

Total Non-Directed  Orders as % of All
Orders Orders

528 10000
Venues
Venue - Non- Non-Directed
directed Order Flow Orders
Citadel Securities
LucICoRG) 267
VIRTU Americas
ucime) 13
New York Stock
Exchange(NYSE) &
JANE STREET
CAPITAL LLCONST) 2
Two Sigma
Securities,
uicisoHo) 16
NYSE ArcalARCA) 15
NASDAQ Execution
Services, LLCINSDQ) 2
61 Execution

fes,
uctETm 9
uBs Securities,

(wsss) o
Choe EDGX U
quities
ExchanelEDGK) 7
Juiv 2020
Option Contracts
Summary

Non-Directed

Total Non-Directed  Orders as % of All
Orders Orders

000
Venues
Venue - N Non-Directed
directed Order Flow Order
August 2020
58P 500 Stocks
Summary
Non-Directed
Total Non-Directed _ Orders as % of All
Orders Orders
258 10000
Venues
~Non. Non-Directed
directed Order Flow Orders
Citadel Securities
ucicor) 135
VIRTU Americas
ucime) 7
New York Stock
ExchangelNYSE] a
NASDAQ Executior
Services, LLCINSDQ) 7
61 Execution
Services,
ey 2
2
4
3
Equities
ExchangelEDGK) 1
August 2020
Non-58P 500 Stocks
Summary
Non-Directed
Total Non-Directed ~ Orders as % of All
Orders or
34
Venues
Venue-Non- Non-Directed
directed Order Flow Order
Citadel Securities
ucicors) 31
VIRTU Americas
ucime a3
New York Stock
Exchange(NYSE] s
JANE STREET
CAPITAL LLCONST) 3
NYsE
AmericanlAMEX) %

Market Orders as %

Marketable Limit

Total Market Orders Orders

Limit Orders
s6

Directed Orders

Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders(%)  Orders
841 126 5431 o
074 & 378 o
1025 o 000 19
318 s 345 o
283 5 259 o
212 6 259 o
106 o 000 o
106 3 129 o
035 o 000 o
Market Orders as% Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
8239
Non-Directed Marketable Limit
Orders(x) MarketOrders  Market Orders(%)  Orders
a1 20 s.47 1
527 135 3103 1
201 o 000 7
353 2 450 o
283 1 368 o
265 o 000 o
212 o 000 s
159 s 180 1
159 6 138 o
124 o 000 o
Market Orders as % Marketable Limit
Limit Orders

Total Market Orders Orders
o

Directed Orders
o

Directed Orders  Total Non-Marketable Limit Orders
s 194

Non-Directed Marketable Limit
Orders(x) MarketOrders  Market Ordersi)  Orde
Market Orders as % Marketable Limit
Total Market Orders Orders LimitOrders
238
Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders(%)  Orders
470 134 56.30 o
2550 s 3151 o
1358 o 000 3
563 o 000 2
397 2 504 o
397 2 508 o
132 3 126 o
099 2 o0sa o
03 o 000 o
Market Orders as % Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
589
Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders(%)  Orders
38 307 5212 3
28 206 3097 3
6as o 000 s
a0 s 594 o
392 o 000 o
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Non-Marketable.

Non-Directed
Total Non-Marketable Limit Orders
13
Non-Marketable.
Marketable Limit Orders(%) LimitOrders
000 0
000 o
10000 10
000 1
000 0
000 o
000 3
000 o
000 1
Non-Marketable.
Limit Orders as % of
Non-Directed
Total Non-Marketable Limit Orders Orders
57
Non-Marketable.
Marketable Limit Orders() Limit O
667 3
667 2
667 6
000 0
000 o
000 15
33 7
667 o
000 0
000 7

Non-Marketable.
Limit Ord
Non-Directed
Total Non-Marketable Limit Orders Orders

Non-Marketable.
Marketable Limit Orders(%) Limit O

Non-Marketable
Limit Orders as % of
Non-Directed
Orders

8

Non-Marketable.

Marketable Limit Orders(%) Limit Orders
000 0

000 o

000 3

4000 15

000 0

000 o

000 o

000 o

000 1

Non-Marketable
Limit Orders as % of
Non-Directed

Total Non-Marketable Limit Orders Orders

Non-Marketable.

Marketable Limit Orderst) LimitOrd
227 1

2727 o

asas @

000 o

000 %

Other Orders as %

of Non-Di
Total Other Orders  Orders
605
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable
Uimit Ordersi%)  Other Orders Orderstuspl
000 1 671 0 o 0 o o o o
000 a 253 o o o o o o o
6667 0 000 0 o 0 o o o o
667 o 000 o o o o o o o
000 2 176 0 o 0 o o o o
000 o 000 o o o o o o o
2000 0 000 0 o 0 o o o o
000 o 000 o o o o o o o
667 0 000 0 o 0 o o o o
Other Orders 2s%
of Non-Directed
Total Other Orders  Orders
Pt 358
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable
Limit Orders(%)  Other Orders Ordersiusp)
316 1 6190 0 o 0 o o o o
211 5 28 o o o o o o o
621 0 000 0 o 0 o o o o
000 o 000 o o o o o o o
000 o 000 o o o o o o o
1579 0 000 0 o 0 o o o o
737 o 000 o o o o o o o
000 0 000 0 o 0 o o o o
000 3 1829 o o o o o o o
737 0 000 0 o 0 o o o o
Other Orders as %
of Non-Directed
Total Other Orders ~ Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable
Limit Orders(%)  Other Orders Ordersiusp)
Other Orders as %
of Non-Directe
Total Other Orders ~ Orders
s 198
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Non-Marketable
UimitOrders(%)  Other Orders Orders(uso)
000 1 2000 o o o o o o o
000 2 4000 0 o 0 o o o o
7037 o 000 o o o o o o o
278 0 000 0 o 0 o o o o
000 o 000 o o o o o o o
000 o 000 o o o o o o o
000 1 2000 o o o o o o o
000 1 2000 o o o o o o o
185 o 000 o o o o o o o
Other Orders as %
of Non-Directed
Total Other Orders  Orders
110
Net Payment Net Payment Net Payment
Net Payment Net Payment et Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable
Uimit Ordersi%)  Other Orders Ordersiusp)
101 3 2000 0 o 0 o o o o
000 a 2667 0 o 0 o o o o
aLa 0 000 0 o 0 o o o o
000 o 000 0 o 0 o o o o
2828 0 000 0 o 0 o o o o



61 Execution

ucisoHo)

NASDAQ Execution
Services, LLCINSDQ)
Instinet
BlockCross(BLKX)
Aurust 2020
Ootion Contracts

Non-Directed
“Total Non-Directed
Orders

0

Venues

Venue - Non- Non-Directed
directed Order Flow Orders
September 2020
58P 500 Stocks
Non-Directed

Total Non-Directed
Orders.

179

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Services,
ucteram)

JANE STREET
CAPITAL LLCUNST)
Sigma

UBs Securities,
uctusss)

Seotember 2020

Non-S&P 500 Stocks

Summary

Orders as % of All

Orders as % of All
Orders

10000

4

Non.
Total Non-Directed ~ Orders as % of All
Orders. order

se6

Venues

Non-Directed
Orders

ucime

NASDAQ Execution
Services, LLCINSDQ)
61 Execution

Services,
Luctermm)

JANE STREET
CAPITAL LLCONST)

uctusss)
NYSE ArcalARCA)
September 2020

Option Contracts
Summary

Non-Directed

10000

Total Non-Directed _ Orders as % of All
Orders order

1 10000

Venues

Non-Directed
Orders

Technalogies
uciasH)

Total Market Orders Orders
o

Non-Directed
Orders()

Total Market Orders Orders

Non-Directed
Orderst)

6369

2005

Total Market Orders Orders
su

Non-Directed
Orders()

Total Market Orders Orders
1

Non-Directed
Orders()

4476

294

084
017

25 424 o 000 o 000 o
o 000 o 000 15 1616 o
2 200 o 000 o 000 o
o 000 o 000 n na 0
o 000 o 000 o 000 B
Non-Marketable.
Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
000
Marketable Limit Non-Marketable  Non-Marketable
MarketOrders  Market Orders(%)  Orders Marketable Limit Orders() Limit Ord LimitOrders(%)  Other Orders
Non-Marketable.
Market Orders as % Marketable Limit LimitOrders as % of Other Orders as %
Non-Directed of Non-Directed
Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
o 000
Marketable Limit Non-Marketable  Non-Marketable
Market Orders  Market Ordersi) rs Marketable Limit Orders(%) LimitOrders UimitOrdersi%)  Other Orders
14 6369 o 000 0 000 o
52 2005 o 000 o 000 0
7 391 o 000 0 000 o
4 223 o 000 o 000 0
1 056 o 000 0 000 o
1 0s6 o 000 o 000 0
Non-Marketable
Market Orders as % Marketable Limit LimitOrders as % of Other Orders as %
Non-Directed of Non-Directed
LimitOrders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
s 3 159 u 6501 2 03s
Marketable Limit Non-Marketable  Non-Marketable
MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) LimitOrders UimitOrdersi%)  Other Orders
2%0 5010 o 000 s 506 o
122 3699 o 000 1 161 2
o 000 9 10000 2 s161 o
2 559 o 000 o0 000 o
1 366 o 000 o 000 o
1 270 o 000 o0 000 o
o 000 o 000 1 2097 o
o 000 o 000 9 152 o
5 056 o 000 o 000 0
o 000 o 000 1 161 o
Non-Marketable
Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
LimitOrders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders ~ Orders
10000 o0 000 o0 o 000
Marketable Limit Non-Marketable  Non-Marketable
MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit O LimitOrders(%)  Other Orders
1 10000 o 000 o 000 o

000 o o o o o 0 o
000 o o o o o o o
000 o o o o o o o
000 0 o 0 o o o o

5333 o o o o o o o
Net Payment Net Payment Net Payment
i Net Payment i Net Payment id/Recei Net Payment
Net Payment Market id/Recel id/Recei Net Payment Paid/Received for
Ordersiuso)
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Orderstuspl
000 o o o o o o o
000 0 o 0 o o o o
000 o o o o o o o
000 0 o 0 o o o o
000 o o o o o o o
000 0 o 0 o o o o
Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Orderstuspl
000 o o o o o o o

10000 0 o 0 o o o o

000 o o o o o o o
000 o o ° o o o o
000 o o o o o o o
000 o o ° o o o o
000 o o o o o o o
000 o o ° o o o o
000 0 o 0 o o o o
000 o o o o o 0 o
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Orders(uso)
000 o o o o o o o



