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ath Quarter, 2022

Non-Marketable.

Non-Directed Market Orders as % Marketable Limit LimitOrders 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
am 10000 s 15 000
Venues
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Venue - Non- NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Order Orders() MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) LimitOrders Uimit Ordersi%)  Other Orders Orderstuspl
Citadel Securities
ucicors) s 3023 s 3758 o 000 0 000 0 000 o o o o o
VIRTU Americas,
ucime ” 251 ” 582 o 000 o 000 o 000 o o o o o
1 Execution
ucterm) 7 29 7 2.6 o 000 0 000 o 000 o o o o o
Jane Street Capital,
ucunsn 2 952 2 1045 o 000 o 000 o 000 o o o o o
New York Stock
Exchange(NYSE] 15 446 o 000 o 000 15 5769 0 000 o o o o o
NASDAQ Execution
Services, LLCINSDQ) 2 357 o 000 4 10000 8 3077 o 000 o o o o o
Choe EDGX US
Equities
ExchangelEDGX) 3 089 o 000 o 000 3 pren 0 000 o o o o o
Two sigma
Securities,
ucisoHo) 3 089 3 o0s o 000 o 000 o 000 o o o o o
October 2022
Non-S&P 500 Stocks
Summary
Non-Marketable
Non-Directed Market Orders as % Marketable Limit LimitOrders as % of Other Orders as %
Total Non-Directed ~ Orders as % of All Non-Directed of Non-Directed
Orders Orders Total Market Orders Orders LimitOrders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
m 10000 2 014
Venues
Net Payment Net Payment
Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Venue - Non- NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Orders() MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) LimitOrders UimitOrdersi%)  Other Orders Orderstuspl
Citadel Securities
ucicor) 26 3351 24 3451 1 33 1 556 o 000 o o o o o
61 Execution
jes,
uctETm) w2 2480 181 2550 1 53 o 000 0 000 0 o 0 o o
IRTU Americas,
ucime) 181 2066 79 532 1 33 0 000 1 1667 o o o o o
Jane Street Capital,
ucunsn o 185 o rEn o 000 o 000 0 000 0 o 0 o o
New York Stock
ExchangelNYSE] o 123 o 000 o 000 B 5000 o 000 o o o o o
Two Sigm;
Securities,
LicisoHo) 9 123 9 127 o 000 o 000 0 000 0 o 0 o o
uBs Securities,
uctusss) 7 095 7 099 o 000 0 000 o 000 o o o o o
Insinet
BlockCross(BLKX) s o088 o 000 o 000 0 000 s 833 o o o o o
NYSE ArcalARCA) 4 054 o 000 o 000 a 22 0 000 0 o 0 o o
NASDAQ Execution
Services, LLCINSDQ) 3 041 o 000 o 000 3 1667 o 000 o o o o o
October 2022
Option Contracts
Summary
Non-Marketable
Non-Directed Market Orders as % Marketable Limit LimitOrders as % of Other Orders as %
Total Non-Directed  Orders as % of All Non-Directed of Non-Directed
Orders Orders Total Market Orders Orders LimitOrders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders ~ Orders
0 000 o o0 000
Venues
Net Payment Net Payment Net Payment
Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Venue - Non- NonDirected  Non-Directed Marketable Limit Non-Marketable  Non-Marketable
directed Order Flow Orders Orders() Market Orders  Market Orders(%] s Marketable Limit Orders(%) LimitOrders LimitOrders(%)  Other Orders Orders(uso)
November 2022
58P 500 Stocks
Summary
Non-Marketable
Non-Directed Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Total Non-Directed  Orders s % of Al 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
m 10000 107 3 270 1 %0 o 000
Venues
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
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 Orders(%)  Other Orders Ordersiusp)
IRTU Americas,
ucinme) B 2973 B 3084 o 000 o0 000 o 000 o o ° o o
61 Execution
Services,
uciETam) 2 un 2 2523 o 000 o 000 o 000 o o o o o
Citadel Securities
ucicors) 2 26 2 24 o 000 o0 000 o 000 o o ° o o
Jane treet Capital,
sm) 2 1892 2 1963 o 000 o 000 o 000 o o o o o
w York Stock
Exchange(NYSE] 3 270 o 000 o 000 3 7500 o 000 o o ° o o
rwo Sigma.
Securities,
ucisoHo) 2 180 2 187 o 000 o 000 o 000 o o o o o
Choe EDGX U
ities
Exchange(EDGX) 1 050 o 000 o 000 1 2500 o 000 o o ° o o
November 2022
Non-S&P 500 stocks
Summary
Non-Marketable
cted Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Total Non-Directed _ Orders as % of All i Non-Directed ‘Non-Directed
rders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
10000 a0 9375 000
Venues
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Non-Directet Marketable Limit Non-Marketable  Non-Marketable
Orders() MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders LimitOrders(%)  Other Orders Orders(uso)
153 319 149 3548 3 1875 1 238 o 000 o o o o o
123 2558 n 2786 5 3750 0 000 o 000 o o o o o
s 1858 & 1976 6 750 o 000 o 000 o o o o o
& 1298 61 1852 1 625 0 000 o 000 o o o o o
2 585 o 000 o 000 2 6667 o 000 o o o o o
5 125 5 183 o 000 0 000 0 000 0 o o o o
s 104 o 000 o 000 s 190 o 000 0 o 0 o o
3 083 3 071 o 000 0 000 o 000 o o o o o
2 02 o 000 o 000 2 476 o 000 o o o o o
Equities
Exchange(BATS) 2 042 o 000 o 000 2 476 o 000 o o o o o



November 2022

Option Contracts
ummary
Non-Directed
Total Non-Directed _ Orders as % of All
Orders. Orders
o

Venues

Venue - Non- Non-Directed
directed Order Flow Orders
December 2022
58P 500 Stocks
Non-Directed

“Total Non-Directed
Orders

257 100.

Venues

Venue - Non- Non-Directed
directed Order Flow Orders
tadel Securities

VIRTU Americas,
ucime)

NASDAQ Execution
Services. LLCINSDQ)

ucisoHo)
December 2022
Non-S&P 500 Stocks
Summary

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

563 100.

Venues

Venue - Non- Non-Directed
directed Order Flow Order

NASDAQ Execution
Services, LLCINSDQ)
Two Sigma
Securities,
ucisoHo)

Equities
Exchange(EDGX)
December 2022
Option Contracts
ummary

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

Orders as % of All
Orders

Market Orders as %

Marketable Limit

Total Market Orders Orders Limit Orders
o o

Non-Directed
Orders(x)

Directed Orders
o o

Marketable Limit

Total Non-Marketable Limit Orders
o

fersts) Market Orders  Market Ordersi)  Order
Market Orders as % Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
o 188 7160 2 128
Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders()  Orde
a2 2008 7 4239
B 09 o 000
as 1596 a2 28
a 1525 W 2174
% 922 o 000
19 674 15 978
4 12 4 217
2 o o 000
1 03s 1 054
1 035 1 054
Market Orders as % Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
o 496 8810
Non-Directed Marketable Limit
Orders(x) MarketOrders  Market Orders(%)  Orders
76 077 168 3394
47 2570 138 2788
26 20 ey 2065
59 1031 57 15
1 280 o 000
1 227 o 000
2 210 o 000
6 105 6 121
s 087 o 000
4 o o 000
Market Orders as % Marketable Limit

Total Market Orders Orders Limit Orders

o 000 o 000

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Non-Directed

Orders(x) Market Orders

Market Orders()

Directed Orders

Marketable Limit
Orders

Non-Marketable

000

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

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

Total Non-Marketable Limit Orders Orders

a 12

Non-Marketable.

Marketable Limit Orders() Limit Orders
53 2
000 B
2000 o
2000 0
000 2
667 0
000 o
000 2
000 o
000 0

Non-Marketable.
Limit Orders as % of

Non-Directed
Total Non-Marketable Limit Orders Orders
36
Non-Marketable.
Marketable Limit Orders(%) L
000 o
3000 2
1000 2
1000 0
000 1
000 1
1500 B
000 o
000 0
000 a

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

Total Non-Marketable Limit Orders Orders

Non-Marketable.
e

Marketable Limit Orders(%) mi

Other Orders as %
of Non-Directed

Total Other Orders  Orders
o 000
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
Other Orders as%
of Non-Directed
Total Other Orders  Orders
000
Net Payment Net Payment Net Payment
i Net Payment i Net Payment i Net Payment
Net Payment Market id/Recel id/Recei Net Payment Paid/Recelved for
Non-Marketable id/Recei i id/Recei
LimitOrders(%)  Other Orders Ordersiuso)
201 o 000 o o o o
7108 0 000 0 0 o o
000 o 000 o o o o
000 0 000 0 0 o o
210 o 000 o o o o
000 0 000 0 0 o o
000 0 000 0 0 o o
241 o 000 o o o o
000 0 000 0 0 o o
000 o 000 o o o o
Other Orders 25 %
of Non-Directed
Total Other Orders  Orders
053
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable
Uimit Orders(%)  Other Orders Ordersiusp)
000 2 2500 0 0 o o
408 1 1250 o o o o
408 0 000 0 0 o o
000 o 000 o o o o
265 o 000 o o o o
2653 0 000 0 0 o o
1837 o 000 o o o o
000 0 000 0 o o o
000 5 6250 o o o o
816 0 000 0 0 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)




