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Non-Marketable.
Marketable Limit

Other Orders as %

Non-Directed of Non-Directed
Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Total Other Orders  Orders
15 10000 10000 o 000
Venues
Venue - No NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Orders Orders() MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) LimitOrders Uimit Ordersi%)  Other Orders
Citadel Securities
ucicorg) I3 3151 3 3151 o 000 o 000 o
61 Execution
uctETm) 3 %71 3 %71 o 000 o 000 o
IRTU Americas,
ucime) 30 2055 30 2055 o 000 o 000 o
Jane Street Capital,
ucunsn 2 198 2 198 o 000 o 000 o
Two sigma
Securities,
ucisoHo) 3 205 3 205 o 000 o 000 o
Juy2022
Non-S&P 500 Stocks
Summary
Non-Marketable.
Non-Directed Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Total Non-Directed  Orders as % of All Non-Directed of Non-Directed
Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
78 10000 9971 000
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Order Orders(x) MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders
Citadel Securities
LucIcoRG) 7 320 7 3654 o 000 o 000 0
1 Execution
Services,
ucterm) m 2054 m 2530 1 5000 o 000 o
Jane Street Capital,
ucunsn 126 w7 125 1849 1 s000 o 000 0
VIRTU Americas,
ucime) 123 1755 123 1820 o 000 o 000 o
Instinet
BlockCross(BLKX) 2 328 o 000 o 000 o 000 2
Secrities,
ucisoHo) 6 086 6 089 o 000 o 000 o
UBs Securities,
1wBss) 4 057 4 059 o 000 o 000 0
v 2022
Ootion Contracts
Summary
Non-Marketable.
Non-Directed Market Orders as % Marketable Limit Limit Orders a5 % of Other Orders 2s%
Total Non-Directed  Orders as % of All Non-Directed of Non-Directed
Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
10000 1 10000 o 000
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Order Orders(x) MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit O Limit Orders(%)  Other Orders
Citadel Securities
LucICORG) 1 10000 1 10000 o 000 o 000 0
Aurust 2022
58P 500 Stocks
ummary
Non-Marketable.
Non-Directed Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Total Non-Directed  Orders as % of All Non-Directed of Non-Directed
Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
509 10000 408 s 177 o 000
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Orders Orders(x) MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit O Limit Ordersi)  Other Orders
Citadel Securities
ucicors) 181 3556 150 310 1 533 o 000 0
VIRTU Americas,
ucime) 126 2075 126 2530 o 000 o 000 o
61 Execution
rices,
uuctermm) 125 2056 125 .10 o 000 o 000 0
Jane Street Capita,
ucunsn & 198 & 1205 1 3333 o 000 o
New York Stock
Exchange(NYSE] 7 138 o 000 o 000 7 8750 0
Two sigma
Securities,
ucisoHo) s 098 s 100 o 000 o 000 o
NASDAQ Execution
Services, LLCINSDQ) 2 039 o 000 1 533 1 1250 0
uBs Securities,
uctusss) 2 039 2 040 o 000 o 000 o
August 2022
Non-S8P 500 Stocks
Summary
Non-Marketable.
Non-Directed Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Total Non-Directed  Orders as % of All Non-Directed of Non-Directed
Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
79 10000 02 s 123 o 000
Venues
Venue-Non- NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Order Orders() MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit Ord Uimit Ordersi%)  Other Orders
Citadel Securities
ucicors) 73 3578 268 w18 s aaas 1 213 o
61 Execution
Services,
uctETam) m 254 m 236 1 1 ° 000 o
IRTU Americas,
uciire) 159 2084 158 251 1 na o 000 o
Jane treet Capital,
ucunsn 100 PERES o 1396 2 22 ° 000 o
NASDAQ Execution
Services, LLCINSDQ) 5 328 o 000 1 na % 5106 o
Choe EDGX U
witie
ExchangelEDGX) 2 157 o 000 o 000 n 2553 o
nsti
BlockCross(8LKX) s 066 o 000 o 000 o 000 B
ExchangelMEMX) 4 052 o 000 o 000 a 851 o
Two Sigma
Securties,
ucisoHo) s 052 a 057 o 000 0 000 o
NYSE ArcalARCA) 3 039 o 000 o 000 3 638 o
August 2022
Option Contracts
Summary
Non-Marketable
Non-Directed Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Total Non-Directed _ Orders as % of All Non-Directed of Non-Directed
Orders. Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
0 o 0 000 00 o 000

Net Payment

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

ment
Paid/Received for

Net Payment

Net Payment

Orderstuspl

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

Net Payment
Paid/Received for
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Venues

Non-Directed
Orders

Venue - Non-
directed Order Flow
September 2022
58P 500 Stocks

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

185

10000

Venues

Venue - Non- Non-Directed
directed Order Flow Order

Services,
uctermm) @

NASDAQ Execution

Equities
ExchanelEDGK) 1

September 2022
Non-S&P 500 Stocks
Summary

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

1382 10000
Venues
Venue - Non- Non-Directed
directed Order Flow
Citadel Securities
ucicor) 700
61 Execution
s,
uctETm) an
VIRTU Americas,
ucime) a9
Jane Street Capital,
ucunsn 27
NASDAQ Execution
Services, LLCINSDQ) B
Two Sigm:
Securities,
LicisoHo) 1
uBs Securities,
uctusss) 6
2w York tock
Exchange(NYSE] 4
NYSE ArcalARCA) 2
Instine
BlockCross(BLKX) 1
September 2022
Option Contracts
Summary

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

0 000

Venues

Venue - Non- Non-Directed
directed Order Flow Order

Non-Dire

cted
Orders()

Total Market Orders Orders

Non-Directed

Orders()

3062

2248

2010

ne

Marketable Lis
MarketOrders  Market Orders(%)  Orders
Market Orders as % Marketable Limit
Limit Orders Directed Orders
o

Market Orders

Market Orders as %

Market Orders()

3684

207

2656

Marketable Limit

Marketable Limit

Total Market Orders Orders

Non-Directed

Ordersi)

37.90

n2

175

LimitOrders
o

Directed Orders

Marketable Limit
Orders

Total Market Orders Orders
o

Non-Directed

Orders()

Market Orders  Market Ordersi)
698 3880
a3 2046
a5 2368
24 na
o 000
1 on
6 033
o 000
o 000
o 000
Market Orders as % Marketable Limit
LimitOrders Directed Orders
o
Marketable Limit
MarketOrders  Market Orders(%)  Orders

Marketable Limit Orders()

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

1667

1667

33

2500

Non-Marketable.
Limit Ord

Non-Marketable.
LimitOrders as % of
Non-Directed
Orders

Non-Marketable.
LimitOrders

Non-Marketable
LimitOrders as % of
Non-Directed
Orders

Non-Marketable.
LimitOrders

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

Non-Marketable.
LimitOrders

Net Payment Net Payment Net Payment
i Net Payment i Net Payment i Net Payment
Net Payment Market Net Payment Paid/Recelved for
Non-Marketable id/Recei i id/Recei
LimitOrders(%)  Other Orders Ordersiuso)
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
Uimit Ordersi%)  Other Orders Orderstuspl
286 0 000 0 o 0 o o o o
286 o 000 o o o o o o o
000 0 000 0 o 0 o o o o
6857 o 000 o o o o o o o
000 0 000 0 o 0 o o o o
286 o 000 o o o o o o o
000 0 000 0 o 0 o o o o
286 o 000 o o o 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 Market Net Payment Paid/Recelved for
Non-Marketable
UimitOrdersi%)  Other Orders Orderstuspl
000 o 000 o o o o o o o
000 0 000 0 o 0 o o o o
000 o 000 o o o o o o o
000 0 000 0 o 0 o o o o
5205 o 000 o o o o o o o
000 0 000 0 o 0 o o o o
000 o 000 o o o o o o o
1026 o 000 o o o o o o o
513 0 000 0 o 0 o o o o
000 1 10000 o o o o o o o
Other Orders as %
Total Other Orders ~ Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Non-Marketable
LimitOrders(%)  Other Orders Orders(uso)




