April 2023

S&P 500 Stocks
Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed ~ Total Marketable

Orders as%of All Orders  Total Market Orders Orders Limit Orders

273 100 98.53
Venues
Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%)
Citadel Securities
LLC(CDRG) 111 39.36 110 4089
VIRTU Americas,
LLC(NITE) 7 2624 7 2677
G1 Execution
Services, LLC(ETMM) 56 19.86 56 2082
Jane Street Capital,
LLC(INST) 2 851 2 892
New York Stock
Exchange(NYSE) 7 248 0 0.00
NASDAQ Execution
Services, LLC(NSDQ) 3 1.06 0 0.00
UBS Securites,
LLC(uBSS) 3 1.06 3 112
StoneX Financial
INC.(INTL) 2 071 2 074
Two Sigma
Securities,
LLC(SOHO) 2 071 2 074

April 2023

Non-S&P 500 Stocks
Summary

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

Total Non-Directed  Non-Directed Orders
Orders as % of All Orders
100.

Total Marketable
Limit Orders
998 99.00

Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%)
Citadel Securities
LLC(CDRG)
VIRTU Americas,
LLC(NITE)

Market Orders Market Orders(%)

350 34.86 35.40

279 27.79 28.09
G1 Execution
Services, LLC(ETMM)
Jane Street Capital,
LLCINST)

Two Sigma
Securities,
LLC(SOHO)

Instinet
BlockCross(BLKX) 8
StoneX Financial

INC.(INTL) 5
Cboe EDGX US

255 25.40 25.66

Equities
Exchange(EDGX) a
UBS Securities,

LLC(UBSS) a
NASDAQ Execution

Services, LLC(NSDQ) 1
April 2023

Option Contracts
Summary

Market Orders as %
Total Non-Directed  Non-Directed Orders of Non-Directed
Orders as%of All Orders  Total Market Orders Orders
0 0.00 0

Total Marketable
[t rders
0.00 0

Marketable Limit
Orders as % of Non-
Directed Orders

Marketable
Orders

Marketable Li

it

Orders as % of Non-

Directed Orders

Marketable Limi
Orders

Marketable

it

Orders as % of Non-

Directed Orders

0.00
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Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Li

Marketable Limit Orders(%)
25.00

25.00

50.00

Total Non-Marketable Li

Non-Marketable
Limit Orders as % of

Other Orders as % of

d Orders Total

Non-Marketable

Non-Marketable

d Orders

0.00

Limit Orders imit Orders(%) ~ Other Orders
1 833 0
1 833 0
0 0.00 0
0 0.00 0
7 5833 0
3 25.00 0
0 0.00 0
0 0.00 0
0 0.00 0

Non-Marketable

Limit Orders as % of Other Orders as % of
irected Orders Total irected Orders
0 000

Non-Marketable

Non-Marketable

Limit Orders Limit Orders(%)
0 0.00
1 1667
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
4 66.67
0 0.00
1 1667

Non-Marketable
Limit Orders as % of

Other Orders

Other Orders as % of

d Orders Total
0.00

d Orders
0.00

Other Orders(%)

Other Orders(%)

Net Payment
Net Payment Paid/Received for

Paid/Received for

Market Orders(cents Marketable

Market Orders(USD) per hundred shares)

0

Net Payment
Net Payment Paid/Received for

Paid/Received for

0

Market Orders(USD) per hundred shares)

0

0

Net Payment
Paid/Received for

Net Payment
Paid/Received for
Marketable

Net Payment
I/Received for

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

Net Payment
Paid/Received for

Net Payment
Paid/Received for

Market Orders(cents Marketable Limit

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)  per hundred shares)

0

Net Payment
Paid/Received for
Non-Marketable
Limit

Net Payment

0

Net Payment
Paid/Received for

per

)

mi ther
per hundred shares) Other Orders(USD)  per hundred shares)

0

0

0



Venues

Net Payment Net Payment
Net Payment Net Payment. Paid/Received for  Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for Paid/Received for ~ Marketable Limit Paid/Received for  Non-Marketable Net Payment Paid/Received for
Venue - Non- Non-Directed Marketable Non-Marketable  Non-Marketable Paid/Received for  Market Orders(cents Marketable per k u i ived for  Other
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Market Orders(USD) per hundred shares) ) Limit per hundred shares) Other Orders(USD) ~ per hundred shares)
May 2023
S&P 500 Stocks
Summary
Market Orders as % Marketable Limit Non-Marketable
Total Non-Directed  Non-Directed Orders of Non-Directed Total Marketable Orders as % of Non- Limit Orders as % of Other Orders as % of
Orders as % of All Orders Total Market Orders Orders Limit Orders Directed Orders Total Non-Marketable Limit Orders i d Orders Total i d Orders
250 100.00 96.40 1 0.40 3 120 5
Venues
Net Payment Net Payment
Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for Paid/Received for ~ Marketable it Paid/Received for  Non-Marketable Net Payment Paid/Received for
Venue - Non- Non-Directed Marketable Limi Non-Marketable  Non-Marketable Paid/Received for  Market Orders(cents Marketable Limi k Limi i i ther
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%) Limit Orders imit Orders(%) ~ Other Orders Other Orders(%) ~ Market Orders(USD) per hundred shares) ) Limit per hundred shares) Other Orders(USD) ~ per hundred shares)
Citadel Securities
LLC(CDRG) 90 3571 84 34.85 o 0.00 1 20.00 5 100.00 o o o o o o o 0
VIRTU Americas,
LLC(NITE) 87 34.52 86 35.68 o 0.00 1 20.00 o 0.00 o o o o o o o 0
G1 Execution
Services, LLC(ETMM) 46 18.25 as 18.67 1 100.00 o 0.00 o 0.00 o o o o o o o 0
Jane Street Capital,
LLC{JNST) 21 833 21 871 o 0.00 o 0.00 o 0.00 o o o o o o o 0
Two Sigma
Securi 3
LLC(SOHO) 4 159 4 1.66 o 0.00 o 0.00 o 0.00 o o o o o o o o
NASDAQ Execution
Services, LLC(NSDQ) 2 0.79 o 0.00 o 0.00 2 40.00 o 0.00 o o o o o o o o
New York Stock
Exchange(NYSE) 1 0.40 o 0.00 o 0.00 1 20.00 o 0.00 o o o o o o o o
UBS Secut 'S,
LLC(uBSS) 1 0.40 1 0.41 o 0.00 o 0.00 o 0.00 o o o o o o o o
May 2023
Non-S&P 500 Stocks
Summary
Market Orders as % Marketable Limit Non-Marketable
Total Non-Directed ~ Non-Directed Orders of Non-Directed Total Marketable Orders as % of Non- Limit Orders as % of Other Orders as % of
Orders as % of All Orders Total Market Orders Orders Limit Orders Directed Orders Total Non-Marketable Limit Orders i d Orders Total i d Orders
2,153 100.00 2,127 98.79 12 0.56 12 0.56 2 0.09
Venues
Net Payment Net Payment
Net Payment Net Payment. Paid/Received for  Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for Paid/Received for ~ Marketable Limit Paid/Received for  Non-Marketable Net Payment Paid/Received for
Venue - Non- Non-Directed Marketable Li Non-Marketable  Non-Marketable Paid/Received for  Market Orders(cents Marketable Li per ketable  Limit i i ther
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Market Orders(USD) per hundred shares) ) per hundred shares) Other Orders(USD) ~ per hundred shares)
Citadel Sect ies
LLC(CDRG) 760 35.10 754 35.47 6 42.86 o 0.00 o 0.00 o o o o o o o 0
VIRTU Americas,
LLC(NITE) 644 29.75 637 29.96 5 3571 o 0.00 2 28.57 o o o o o o o 0

G1 Execution

Services, LLC(ETMM) 460 2125 459 2159 1 714 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Jane Street Capital,
LLCINST) 233 1076 233 1096 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Two Sigma
Securities,
LLC(SOHO) 36 1.66 36 169 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
UBS Securities,
LLC(UBSS) 7 032 7 033 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Cboe EDGX US

s
Exchange(EDGX) 6 028 0 000 0 0.00 3 3333 0 0.00 0 0 0 0 0 0 0 0
New York Stock
Exchange(NYSE) 6 028 0 000 2 1429 4 22 0 0.00 0 0 0 0 0 0 0 0
Instinet
BlockCross(BLKX) 5 023 0 000 0 0.00 0 0.00 5 7143 0 0 0 0 0 0 0 0
Members
Exchange(MEMX) a 018 0 000 0 0.00 4 22 0 0.00 0 0 0 0 0 0 0 0
May 2023

Option Contracts

Summary
Market Orders as % Marketable Non-Marketable
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non- Limit Orders as % of Other Orders as % of
Orders as%of All Orders  Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Li d Orders Total irected Orders
4 0.00 4 0.00 4 0.00 0 0.00 0 0.00

Venues



Venue - Non- Non-Directed

directed Order Flow Non-Directed Orders Orders(%) Market Orders

June 2023

S&P 500 Stocks
Summary

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

Total Non-Directed  Non-Directed Orders
Orders as % of All Orders
310 100. 97.42

Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%)
Citadel Sect
LLC(CDRG)
VIRTU Americas,

LLC(NITE) 77

Market Orders

134 43.23

24.84 77

G1 Execution

Services, LLC(ETMM) a8
Jane Street Capital,

LLCINST) a5
Two Si

15.48 a8

14552 a5
ma

Securities,
LLC(SOHO) 6

June 2023
Non-S&P 500 Stocks

Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed

Orders as%of All Orders  Total Market Orders Orders

526 100.00 506 96.20
Venues
Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%) Market Orders
Citadel Securities
LLC(CDRG) 192 34.04 189
VIRTU Americas,
LLC(NITE) 153 2713 150
Jane Street Capital,
LLC(INST) 85 15.07 84
G1 Execution
Services, LLC(ETMM) 75 13.30 73
NASDAQ Execution
Services, LLC(NSDQ) 2 372 0
Cboe EDGX US
Equities
Exchange(EDGX) 12 213 0
New York Stock
Exchange(NYSE) 8 142 0
Two Sigma
Securities,
LLC(SOHO) 8 142 8
Instinet
BlockCross(BLKX) a 071 0
NYSE Arca(ARCA) 2 035 0
June 2023

Option Contracts
Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed

Orders as%of All Orders  Total Market Orders Orders

0 0.00 0 0.00
Venues
Venue - Non- Non-Directed

directed Order Flow Non-Directed Orders Orders(%) Market Orders

Market Orders(%)

Total Marketable
Limit Orders

Market Orders(%)
42.05

25.50

15.89

14.90

Total Marketable
Limit Orders
a

Market Orders(%)
37.35
29.64

16.60

14.43

0.00
0.00

Total Marketable
Limit Orders

Market Orders(%)

Marketable Limit

Orders Marketable Limit Orders(%)

Marketable Limit
Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders

Marketable
Orders Marketable Limit Orders(%)
0
0
0
0
0

Marketable Limit
Orders as % of Non-
Directed Orders

076

Total Non-Marketable Li

Marketable Li
Orders

Marketable Limit Orders(%)

Marketable
Orders as % of Non-
Directed Orders

Total Non-Marketable Limit Orders

Marketable
Orders

Marketable Limit Orders(%)

Net Payment
Paid/Received for
Market Orders(USD)

Non-Marketable
Limit Orders

Non-Marketable
it Orders(%)

Other Orders Other Orders(%)

Non-Marketable
Limit Orders as % of

Other Orders as % of
d Orders Total i

d Orders
258

Net Payment

Non-Marketable  Non-Marketable Paid/Received for

Limit Orders imit Orders(%) ~ Other Orders Other Orders(%) ~ Market Orders(USD)
0.00 0 0.00 7 87.50 0
0.00 0 0.00 0 0.00 0
0.00 0 0.00 0 0.00 0
0.00 0 0.00 0 0.00 0
0.00 0 0.00 1 1250 0

Non-Marketable
Limit Orders as % of
d Orders Total
16 3.04 0

Other Orders as % of
irected Orders
0.00

Net Payment

Non-Marketable  Non-Marketable Paid/Received for

Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Market Orders(USD)
0.00 3 6.00 0 0.00 0
50.00 1 200 0 0.00 0
0.00 1 200 0 0.00 0
50.00 0 0.00 0 0.00 0
0.00 21 22.00 0 0.00 0
0.00 12 24.00 0 0.00 0
0.00 8 16.00 0 0.00 0
0.00 0 0.00 0 0.00 0
0.00 0 0.00 4 100.00 0
0.00 2 4.00 0 0.00 0

Non-Marketable
Limit Orders as % of

Other Orders as % of
d Orders Total i

d Orders
0.00

Net Payment
Paid/Received for
Market Orders(USD)

Non-Marketable

Non-Marketable
Limit Orders i

it Orders(%)

Other Orders Other Orders(%)

Net Payment Net Payment.
Paid/Received for Paid/Received for
Market Orders(cents Marketable Limit

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

Net Payment Paid/Received for

per

per hundred shares)

Net Payment Net Payment
Paid/Received for Paid/Received for
Market Orders(cents Marketable

)

Net Payment
Paid/Received for
Marketable

Net Payment

I/Received for

imit ther
per hundred shares) Other Orders(USD)  per hundred shares)

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

Net Payment Paid/Received for

per hundred shares)

0

Net Payment Net Payment
Paid/Received for Paid/Received for
Market Orders(cents Marketable Li

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)  per hundred shares)

0 0 0
0 0 0
0 0 0
0 0 0
0 0 0

Net Payment

Paid/Received for Net Payment

Non-Marketable ~ Net Payment Paid/Received for

per

per hundred shares)

0

Net Payment Net Payment.
Paid/Received for Paid/Received for
Market Orders(cents Marketable

)

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

Limit

per hundred shares) Other Orders(USD)  per hundred shares)

0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0

Net Payment

Paid/Received for Net Payment

Non-Marketable  Net Payment Paid/Received for
u N "

per

per hundred shares)

)

per hundred shares) Other Orders(USD)  per hundred shares)



