October 2021
58P 500 Stocks
Non-Directed Market Orders as % Marketable Limit
Total Non-Directed _ Orders as % of All
Orders. Orders Total Market Orders Orders Limit Orders Directed Orders
20 10000 7
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders(%)  Orders
127 164 127 5205 o
ucime 6 26 6 228 o
JANE STREET
CAPITAL LLCONST) s 1875 5 762 o
NASDAQ Execution
Services. LLCINSDQ) a 1410 o 000 6
New York Stock
Exchange(NYSE] 16 525 o 000 1
61 Execution
Services,
uctETm) 4 131 4 164 o
Two sigma
Securities,
ucisoHo) 1 033 1 041 o
October 2021
Non-S&P 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
831 10000 793
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Orders Orders(x) MarketOrders  Market Orders(%)  Orders
Citadel Securities
LcICoRG) 01 4573 388 893 2
VIRTU Americas,
ucime) 199 B2 197 2080 2
JANE STREET
CAPITAL LLCUNST) 156 1825 156 1987 o
NASDAQ Execution
Services, LLCINSDQ) 2 374 o 000 2
Two Sigma
Securities,
uicisoHo) 2 269 2 290 o
1 Execution
Services,
ucterm) 2 257 2 277 o
New York Stock
Exchange(NYSE) 2 140 o 000 7
85 Securities,
uctusss) 7 082 7 o088 o
NYSE ArcalARCA) 6 00 0 000 o
Choe EDGX U
ities
ExchanelEDGK) 4 07 o 000 o
October 2021
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
0 o 0

Venues

Venue-Non- NonDirected  Non-Directed
directed Order Flow Orders Orders(x)

November 2021

58P 500 Stocks
Summary

Non-Directed

Total Non-Directed  Orders as % of All
rders s

%1 10000

Venues

~Non- NonDirected  Non-Directed
directed Order Flow Orders Orders()
Citadel Securities

ucicor) 102

VIRTU Americas,

ucime) 50

JANE STREET

CAPITAL LLCONST) W

Two Sigma

Securities,

ucisoHo) 2

61 Execution

Services,

uctEram) s

UBs Securitis,

uctusss) a

New York Stock

ExchangelNYSE] 3

NASDAQ Execution

Services, LLCINSDQ) 1

November 2021

Non-S&P 500 stocks
Summary

cted
Total Non-Directed  Orders as % of All
rders Orders

76 10000

Venues

Non-Directed
Orders(x)
uciime) e
NE STREET
CAPITAL LLCONST) 23
NASDAQ Execution
Services, LLCINSDQ) 3
61 Execution
uciETam) 2
o Sigma
Securties,
ucisoHo) 15
uBs securities,
uciusss) n
NYSE ArcalARCA) 3

Total Market Orders Orders

saa1

196

1533

5206

2160

1536

137
037

Market Orders

Market Orders as %

Market Orders()

Marketable Limit
Orders

Marketable Limit

LimitOrders
7

Directed Orders

Marketable Limit
Orders

Total Market Orders Orders

Market Orders  Market Orders(%]
102 5525 o
50 198 o
W 1556 o
2 a7 o
s 350 o
4 156 o
o 000 3
o 000 1
Market Orders as % Marketable L
Limit Orders Directed Orders
9751
Marketable L
MarketOrders  Market Orders(%)  Orders
an sa1s 1
73 279 o
1 1607 1
o 000 o
2 356 o
15 198 o
n 145 o
o 000 o
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Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Directed Orders  Total Non-Marketable Limit Orders
3 136

Marketable Limit Orders(%)

Directed Orders  Total Non-Marketable Limit Orders
o 000

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Non-Marketable.
LimitOrders as % of

Non-Directed
Orders 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  Non-Marketable
LimitOrders Uimit Ordersi%)  Other Orders Orderstuspl
000 0 000 0 000 0 0 o o
000 o 000 o 000 o o o o
000 2 455 0 000 0 0 o o
3529 37 09 o 000 o o o o
671 s 136 0 000 0 0 o o
000 o 000 o 000 o o o o
000 0 000 0 000 0 0 o o
Non-Marketable.
Limit Orders 35 % Other Orders 2s%
Non-Directed of Non-Directed
Total Other Orders  Orders
o 000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable  Non-Marketable
Limit oy LimitOrders(%)  Other Orders Ordersiusp)
1538 1 217 0 000 0 0 o o
1538 0 000 o 000 o o o o
000 o 000 0 000 0 0 o o
1538 0 6522 o 000 o o o o
000 o 000 0 000 0 0 o o
000 0 000 o 000 o o o o
s85 s 1087 0 000 0 0 o o
000 0 000 0 000 0 0 o o
000 5 1304 0 000 0 0 o o
000 a 870 0 000 0 0 o o
Non-Marketable.
Limit Orders as % of Other Orders 2s%
Non-Directed of Non-Directed
Total Other Orders  Orders
00 o 000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable  Non-Marketable
Limitor Limit Ordersi)  Other Orders Ordersiusp)
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders ~ Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Non-Marketable  Non-Marketable
imit Orders UimitOrders(%)  Other Orders Orders(uso)
000 o 000 o 000 o o o o
000 o0 000 o 000 o ° o o
000 o 000 o 000 o o o o
000 o0 000 o 000 o ° o o
000 o 000 o 000 o o o o
000 o0 000 o 000 o ° o o
7500 o 000 o 000 o o o o
2500 0 000 o 000 o o o o
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed ‘Non-Directed
Orders Total Other Orders ~ Orders
1 013
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Non-Marketable  Non-Marketable
imit Orders LimitOrders(%)  Other Orders Orders(uso)
5000 4 1026 1 10000 o o o o o
000 0 000 o 000 o o o o o
5000 o 000 o 000 o o o o o
000 % 7179 0 000 0 0 o o o
000 o 000 o 000 0 0 o o o
000 0 000 0 000 0 0 o o o
000 o 000 o 000 o o o o o
000 3 769 o 000 o o 0 o o

Other Orders as %




Choe EDGX U

Exchange(NYSE]

November 2021

Option Contracts
Summary

Total Non-Directed
Orders.

Venues

Ven

December 2021

58P 500 Stocks
Summary

“Total Non-Directed

Order

315

Venues

Venue - Non-
directed Order Flow Order

VIRTU Americas,
ucime)

JANESTS

Equities
ExchanelEDGK)

NASDAQ Execution
Services, LLCINSDQ)

New York Stock
Exchange(NYSE)

December 2021

Non-S&P 500 Stocks

Summary

Total Non-Directed
Orders

8se

Venues

Equities
Exchange(EDGX)

NASDAQ Execution
Services, LLCINSDQ)

December 2021

Option Contracts
Summary

N
Total Non-Directed ~ Orders as % of All
Orders Orders

Venues

Venue - Non-
directed Order Flow Order

we - Non-
directed Order Flow Order

037 o 000
o1z o 000
Market Orders as % Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
o o
Non-Directed Marketable Limit
Orders() Market Orders  Market Ordersi) rs
Market Orders as % Marketable Lis
Total Market Orders Orders Limit Orders Directed Orders
o7.45
Non-Directed
Orders() Market Orders  Market Orders()  Orde
aas7 w2 625
210 5 27.08
2013 & 2052
314 10 326
189 s 163
126 4 130
094 o 000
094 o 000
083 o 000
Market Orders as % Marketable Limit
Total Market Orders Orders LimitOrders Directed Orders  Total Non-Marketable Limit Orders
P 9871 3 03s
Non-Directed Marketable Limit
Ordersi) MarketOrders  Market Orders(%)  Orders
4680 07 828
23 28 w23
1785 155 1839
355 2 368
13 o 000
103 s 107
057 o 000
046 o 000
034 o 000
034 o 000
Market Orders as % Marketable Limit
Total Market Orders Orders LimitOrders Directed Orders  Total Non-Marketable Limit Orders
o o 000 o0 000
Non-Directed Marketable Limit
Orders() Market Orders  Market Orders(%)  Orders

53

53

33

000
000

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

000
Net Payment Net Payment
Net Payment
Net Payment Market
Non-Marketable
Uimit Ordersi%)  Other Orders Orderstuspl
Other Orders as %
of Non-Directed
Total Other Orders  Orders
000
Net Payment Net Payment
i Net Payment i
Net Payment Market id/Recei
Non-Marketable id/Recei i
LimitOrders(%)  Other Orders Ordersiuso)
1250 o 000 o o o
000 0 000 0 o 0
000 o 000 o o o
000 o 000 o o o
000 0 000 0 o 0
000 o 000 o o o
750 0 000 0 o 0
3750 o 000 o o o
1250 0 000 0 o 0
Other Orders as %
of Non-Directed
Total Other Orders  Orders
094 o 000
Net Payment
Net Payment
Net Payment Market
Non-Marketable
UimitOrdersi%)  Other Orders Orderstuspl
870 o 000 o o o
000 0 000 0 o 0
000 o 000 o o o
000 0 000 0 o 0
348 o 000 o o o
000 o 000 o o o
000 5 10000 0 o 0
1739 o 000 o o o
1300 o 000 o o o
1304 o 000 o o o
Other Orders as %
of Non-Directed
Total Other Orders ~ Orders
o0 o 000
Net Payment Net Payment
Net Payment
Net Payment Market

Non-Marketable
U

imit Orders(%)  Other Orders. Orders(uso)



