October 2020
58P 500 Stocks
Summar
Non-Directed Market Orders as % Marketable Limit
Total Non-Directed _ Orders as % of All
Orders. Orders Total Market Orders Orders Limit Orders Directed Orders
a2 10000
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Order Orders() MarketOrders  Market Orders(%)  Orders
Citadel Securities
ucicors) m 3981 7 831 o
IRTU Americas
ucime 127 2040 127 3588 o
New York Stock
Exchange(NYSE] & 1835 o 000 2
CAPITAL LLCONST) 2 68 2 791 o
ecutio
uctermm) 16 370 16 a2 o
IASDAQ Execution
Services, LLCINSDQ) 1 301 o 000 7
9 208 9 258 o
3 089 3 o0ss o
ExchangelEDGX) 2 046 o 000 o
October 2020
Non-S8P 500 Stocks
Summary
Non-Directed Market Orders as% Marketable Limit
Total Non-Directed  Orders as % of All
Orders Orders Total Market Orders Orders Limit Orders Directed Orders
1298 10000 1180 051
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Orders Orders(x) MarketOrders  Market Orders(%)  Orders
Citadel Securities
LucICoRG) 609 528 600 076 s
(TU Americas
ucime) a0 2080 398 3367 3
lew York Stock
Exchange(NYSE) 7 580 o 000 u
Services,
ucterm) s 558 7 626 1
JANESTS
CAPITAL LLCUNST) s 558 s 635 o
NASDAQ Execution
Services, LLCINSDQ) 3 250 o 000 s
oSi
Securities,
uicisoHo) 3 186 5 212 o
NYSE ArcalARCA) 1 119 o 000 3
Instnet
BlockCross(BLKX) n 02 2 [3Y 1
UBs Securities,
1wBss) s 059 s o068 o
October 2020
Ootion Contracts
Summary
Non-Directed Market Orders as % Marketable Limit
Total Non-Directed  Orders as % of All
Orders Orders Total Market Orders Orders Limit Orders Directed Orders
10000 2 10000 o
Venues
Venue- NonDirected  Non-Directed Marketable Limit
directed Order Flow Order Orders(x) MarketOrders  Market Ordersi)  Orde
Susquehanna
Capital
Grouptsusa) 2 10000 2 10000 o
November 2020
58P 500 Stocks
ummary
Non-Directed Market Orders as % Marketable Limit
Total Non-Directed  Orders as % of All
Orders Orders Total Market Orders Orders Limit Orders
283 10000 265
Venues
NonDirected  Non-Directed Marketable Limit
Orders Orders(x) MarketOrders  Market Orders(%)  Orders
150 385 152 5736 1
” %9 ” 2006 o
18 629 18 679 o
7 594 o 000 s
o 315 9 340 o
ucisoHo) 7 245 7 260 o
NASDAQ Execution
Services, LLCINSDQ) 2 070 o 000 o
UBS Securites,
uciusss) 2 om0 2 075 o
November 2020
Non-58P 500 Stocks
Summary
Non-Directed Market Orders as % Marketable Limit
Total Non-Directed ~ Orders as % of All
Orders or Limit Orders

Total Market Orders Orders
43

675
Venues

Venue-Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Order Orders() Market Orders  Market Orders(%)  Orders

Citadel Securities

ucicors) 336 5.8 30 5132

VIRTU Americas

ucime) 28 3146 210 3266

CAPITAL LLCONST) @ 678 s 715

Services,

uctETam) 3 sa8 8 591

Directed Orders  Total Non-Marketable Limit Orders
163
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Non-Marketable.

Total Non-Marketable Limit Orders

Non-Marketable.
Marketable Limit Orders(%) LimitOrders

214

Non-Marketable.

Limit Orders as % of

Non-Directed
Total Non-Marketable Limit Orders Orders

Non-Marketable.
Marketable Limit Orders() Limit O

1837

000
612

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

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

Non-Marketable.
Limit Orders 25 %

Directed Orders  Total Non-Marketable Limit Orders
0 353

Non-Marketable.
Marketable Limit Orders(%) Limitor

1000

Non-Marketable

Limit Orders as % of

Non-Directed
Orders

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

1818

3636

Other Orders as %
of Non-Directed

Total Other Orders  Orders
000
Non-Marketable

Uimit Ordersi%)  Other Orders
1 208 0
o 000 o
w0 163 0
o 000 o
0 000 0
5 220 o
0 000 0
o 000 o
2 408 0

Other Orders 2s%
of Non-Directed
Total Other Orders  Orders

000
Non-Marketable
Limit Orders()  Other Orders
1 0sa 0
1 094 o
sa 5094 0
0 000 o
o 000 0
0 2830 o
0 000 o
1 1226 0
0 000 s
o 000 0

Other Orders as %
of Non-Directed
Total Other Orders  Orders

000
Non-Marketable
Limit Ordersi%)  Other Orders
o 000 0
of Other Orders as %
of Non-Directed
Total Other Orders  Orders
o 000
Non-Marketable
Limit Ordersi)  Other Orders
1 909 0
0 000 o
o 000 0
s 77 o
o 000 o
o 000 o
2 1818 o
o 000 o

Other Orders as %

of Non-Directed
Total Other Orders  Orders
& 3 o4
Non-Marketable
Uimit Ordersi%)  Other Orders
2 588 2
3 a8 1
o 000 0
o 000 o

Net Payment

Net Payment

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment
Paid/Received for

Net Payment

Net Payment

Orderstuspl

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

ayment
Paid/Received for

000
000

10000

Net Payment

Net Payment

Ordersiusp)

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

t Payment
Paid/Received for

Net Payment

Net Payment

Ordersiusp)

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment
Paid/Received for

Net Payment

Net Payment

Ordersiusp)

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

et Payment
Paid/Received for

000

2000

Orders(usp)




NASDAQ Execution

Services, LLCINSDQ) 1 260 o 000

rwo Sigma
Securities,
ucisoHo) 15 216 15 233

kStock
Exchange(NYSE) s 115 o 000
Choe EDGX U
it

ExchangelEDGX) 5 087 o 000
uBs securities,
uciusss) 4 o0se 4 082
Instinet
BlockCross(BLKX) 2 029 o 000
November 2020

Option Contracts

Summary
Non-Directed Market Orders as % Marketable Limit

Total Non-Directed  Orders as % of All

Orders. Orders

Total Market Orders Orders Limit Orders Directed Orders
o o 000 o o

o

Venues

Venue - Non- Non-Directed
directed Order Flow

Non-Directed
Orders Orders()

Marketable Limit
Orders

Market Orders  Market Ordersi)

December 2020
58P 500 Stocks

Non-Directed Market Orders as % Marketable Limit

Total Non-Marketable Limit Orders
o

Total Non-Directed  Orders a5 % of All
Orders Orders Total Market Orders Orders

187 10000 187 10000

Limit Orders Directed Orders

Venues

Venue - Non- Non-Directed

Orders(x)

Marketable Limit
Market Orders()  Order

Non-Directed
directed Order Flow Orders Market Orders

s2a1 % s2a1

3369 & 3369
Services,
uctETm) n s n s

JANE STREET
CAPITAL LLCONST) n 588 1 588
Two Sigma
Securities,
LicisoHo) 4 214 4 214

December 2020
Non-S&P 500 Stocks
Summary

Directed Market Orders as % Marketable Limit

Non.

Total Non-Directed ~ Orders as % of All

Orders order Total Market Orders Orders LimitOrders
81

67 10000

Venues

NonDirected  Non-Directed Marketable Limit
Orders Ordersi) MarketOrders  Market Orders(%)  Orders

4950 a3 5220

3026 0 210

Securities,
ucisoHo) 2 267 2 262

NASDAQ Execution
Services, LLCINSDQ) 2 245 o
Choe EDGX U

Equities
ExchangelEDGX) 3 145 o
UBs Securities,

uctusss) s 089 s 095
Instinet

BlockCross(BLKX) 6 087 o
NYSE ArcalARCA) 4 048 o

000
000
December 2020
Option Contracts
Summary

Non-Directed

Market Orders as % Marketable Limit

Directed Orders
s 0se

Total Non-Directed ~ Orders as % of All
Orders Orders Total Market Orders Orders
3 10000 o

LimitOrders

Venues

NonDirected  Non-Directed Marketable Limit
Orders Orders() Market Orders  Market Orders(%)  Orders

Grouptsusal 3

Directed Orders
3 10000

909 i
000 0
227 s
000 5
000 o
000 0

Non-Marketable.
LimitOrders as % of
Non-Directed

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

Non-Marketable.
Limit Orders as % of

Non-Directed
Total Non-Marketable Limit Orders Orders
Non-Marketable.
Marketable Limit Orders() Limit Orders
000 o
000 0
000 o
000 0
000 o

Non-Marketable
LimitOrders as % of
Non-Directed
Total Non-Marketable Limit Orders Orders
7

Non-Marketable.

Marketable Limit Orders(%) LimitOrders
5000 0
000 o
000 0
2000 o
000 o
000 2
000 1
000 o0
000 0
000 .

Non-Marketable
Limit Orders as % of
Non-Directed

Total Non-Marketable Limit Orders Order

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

10000 o

s000

un

765

Total Other Orders
00 o

Non-Marketable
Limit Ordersi)

Total Other Orders.

Non-Marketable
Limit Orders()

000

Total Other Orders
&

Non-Marketable
Limit Ordersi%
000

000

5366

n

000
976

Total Other Orders
00 o

Non-Marketable
Limit Orders(%)

o 000 o o o o o o
0 000 0 0 o o o o
o 000 o o o o o o
0 000 0 0 o o o o
o 000 o o o o o o
2 4000 0 0 o o o o
Other Orders as %
of Non-Directed
Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Other Orders Orderstuspl
Other Orders as %
of Non-Directed
Orders
000
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/Recelved for
Other Orders: Ordersiusp)
0 000 0 0 o o o o
o 000 o o o o o o
0 000 0 0 o o o o
o 000 o o o o o o
0 000 0 0 o o o o
Other Orders as %
of Non-Directed
Orders
069
Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Other Orders Orderstuspl
2 1667 o o o o o o
2 1667 0 0 o o o o
o 000 o o o o o o
0 000 0 0 o o o o
2 1667 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
6 5000 0 0 o o o o
0 000 o o 0 o 0 o
Other Orders as %
of Non-Directed
Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Other Orders Orders(uso)
o 000 o o o o o o



