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3rd Quarter, 2023
July 2023

S&P 500 Stocks
Summary

Market Orders as %
of Non-Directed

Marketable Limit

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

Orders as%of All Orders  Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders
251 100 99.60

Venues

Venue - Non- Non-Directed Marketable

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

Citadel Securities

LLC(CDRG) 103 39.16 103 4120 0

VIRTU Americas,

LLC(NITE) 64 2033 64 25.60 0

G1 Execution

Services, LLC(ETMM) 38 14.45 38 15.20 0

Jane Street Capital,

LLC(INST) 37 14.07 37 14.80 0

New York Stock

Exchange(NYSE) 1 418 0 0.00 0
5 190 5 200 0
3 114 3 1.20 0

BlockCross(BLKX) 1 038 0 0.00 0

Choe EDGX US

s
Exchange(EDGX) 1 038 0 0.00 0

July 2023
Non-S&P 500 Stocks
Summary

Market Orders as %
of Non-Directed

Marketable Limit

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

Orders as%of All Orders  Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders

589 10000 560 95.08 16 272
Venues
Venue - Non- Non-Directed Marketable Li
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%)
Citadel Securities
LLC(CDRG) 240 4027 233 4161 5
VIRTU Americas,
LLC(NITE) 159 26.68 154 27.50 5
G1 Execution
Services, LLC(ETMM) 86 14.43 82 1464 4
Jane Street Capital,
LLCINST) 80 13.42 78 13.93 2
Choe EDGX US
Equities
Exchange(EDGX) 8 134 0 0.00 0
New York Stock
Exchange(NYSE) 7 117 0 0.00 0
Securities,
LLC(SOHO) 7 117 7 125 0

Securities,
LLC(uBSS) 6 101 6 107 0
NASDAQ Execution
Services, LLC(NSDQ) 3 050 0 0.00 0
July 2023
Option Contracts
Summary
Market Orders as % Marketable
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non-
Orders as%of All Orders  Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Li
4 0.00 0 0.00 4 0.00

Venues

3125

3125

25.00

12,50

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
0 0.00 0
0 0.00 0
0 0.00 0
0 0.00 0
1 9167 0
0 0.00 0
0 0.00 0
0 0.00 1
1 833 0

Non-Marketable

Limit Orders as % of Other Orders as % of
d Orders Total irected Orders
187 2 034

Non-Marketable
Limit Orders

Non-Marketable
Limit Orders as % of

Non-Marketable
Limit Orders(%)

a4.44

38.89

16.67

Other Orders

Other Orders as % of

d Orders Total
0.00

d Orders
0.00

Other Orders(%)

Other Orders(%)
100.00

0.00

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

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

Market Orders(USD) per hundred shares)

0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0
Net Payment Net Payment

Net Payment Paid/Received for  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
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

Market Orders(USD) per hundred shares)

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

)

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



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

August 2023

S&P 500 Stocks
Summary

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

180

Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%)
Citadel Sect
LLC(CDRG)
Jane Street Capital,
LLCINST)

VIRTU Americas,
LLC(NITE)

38.92
21.62
2054

G1 Execution

Services, LLC(ETMM) 1351

NASDAQ Execution
Services, LLC(NSDQ) 6
o Sigma

Securities,
LLC(SOHO) a
August 2023

Non-S&P 500 Stocks
Summary

Total Non-Directed  Non-Directed Orders
Orders as % of All Orders
686 100,

Venues

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

Jane Street Capital,
LLC(INST)

254 36.92

200 29.07

107 15.55
G1 Execution
Services, LLC(ETMM)
Two Sigma

102 14.83

Securities,
LLC(SOHO)
UBS Securities,
LLC(UBSS) 7
Cboe EDGX US

Equities
Exchange(EDGX) 2
NYSE Arca(ARCA) 1
Cboe BZX U.S.

029
0.15

Equities
Exchange(BATS) 1
Instinet

BlockCross(BLKX) 1

August 2023
Option Contracts

Summary

Total Non-Directed  Non-Directed Orders
Orders as % of All Orders
0 o.

Venues

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

Market Orders

Market Orders

Market Orders Market Orders(%)

Market Orders as %

of Non-Directed  Total Marketable

Orders Limit Orders
98.33

Market Orders Market Orders(%)
40.68
22.03

20.90

14.12

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

Total Marketable
Limit Orders
92.86

Market Orders(%)
36.89
29.51

16.01

14.91

0 0.00
0 0.00

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

Total Marketable
Limit Orders
0.00

Market Orders(%)

Directed Orders
0

Marketable Limit
Orders

Non-Marketable
Limit Orders

Non-Marketable

Marketable Limit Orders(%) it Orders(%)

Other Orders Other Orders(%)

Marketable Limit
Orders as % of Non-
Directed Orders

Non-Marketable
Limit Orders as % of

Other Orders as % of
d Orders Total i

d Orders
0.00

Total Non-Marketable Limit Orders

Marketable
Orders

Non-Marketable
Limit Orders

Non-Marketable
imit Orders(%)

Marketable Limit Orders(%) Other Orders Other Orders(%)

85.71 0

Marketable
Orders as % of Non-
Directed Orders

Non-Marketable
Limit Orders as % of

Other Orders as % of
d Orders Total i

d Orders
058

Total Non-Marketable Limit Orders

Marketable
Orders

Non-Marketable

Non-Marketable
Limit Orders i

Marketable Limit Orders(%) it Orders(%)

Other Orders Other Orders(%)
45.95 1
9 2432 o

a 10.81 1 1111 0

6 16.22 1 1111 0

0 0.00 2
0 0.00 1

222 0
1111 0

1111 0

Marketable Limit
Orders as % of Non-

Non-Marketable
Limit Orders as % of

Other Orders as % of
d Orders Total i

d Orders
0.00

Total Non-Marketable Limit Orders

Marketable
Orders

Non-Marketable
Limit Orders

Non-Marketable
imit Orders(%)

Marketable Limit Orders(%) Other Orders Other Orders(%)

1111 1 20.00

0.00 3 60.00

0.00

0.00
0.00

20.00

Net Payment
Paid/Received for
Market Orders(USD)

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

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

Net Paymer

nt

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/Recei

Marketable

ed for

Net Payment
I/Received for

imit
per hundred shares) Other Orders(USD)

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

per hundred shares)

Net Payment
Paid/Received for

per hundred shares)

0

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

Net Payment

Paid/Rece

ed for

Marketable Limit

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

per hundred shares)

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/Recei
Marketable

ed for

Net Payment
I/Received for

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

0

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

0

Net Payment
Paid/Received for

per hundred shares)

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



September 2023

S&P 500 Stocks
Summary

Market Orders as %
of Non-Directed

Marketable Limit

Total Non-Directed  Non-Directed Orders Total Marketable  Orders as % of Non-
Lim

Orders as%of All Orders  Total Market Orders Orders rders Directed Orders  Total Non-Marketable L
269 10000 265 98.51 4 0.00

Venues

Venue - Non- Non-Directed Marketable Li

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

Citadel Securities

LLC(CDRG) 109 4007 107 4053 0

VIRTU Americas,

LLC(NITE) 82 30.15 81 30.68 0

G1 Execution

Services, LLC(ETMM) 40 1471 39 14.77 0

Jane Street Capital,

LLC(INST) 32 1176 32 12.12 0

New York Stock

Exchange(NYSE) 4 147 0 0.00 0

Two Sigma

Securities,

LLC(SOHO) 4 147 4 152 0

UBS Securities,

LLc(uBSS) 1 037 1 038 0

September 2023

Non-S&P 500 Stocks
Summary

Market Orders as %
of Non-Directed

Marketable Limit
Orders as % of Non-

Total Non-Directed  Non-Directed Orders Total Marketable
[t

Orders as%of All Orders  Total Market Orders Orders Orders Directed Orders  Total Non-Marketable Li
575 10000 553 96.17 8 139

Venues

Venue - Non- Non-Directed Marketable Limit

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

Citadel Securities

LLC(CDRG) 226 39.72 218 39.93 1

VIRTU Americas,

LLC(NITE) 200 35.15 192 35.16 4

Jane Street Capital,

LLC(INST) 80 14.06 77 14.10 2

G1 Execution

Services, LLC(ETMM) 57 10.02 56 10.26 1

Two Sigma

Securities,

LLC(SOHO) 4 070 3 055 0

Instinet

BlockCross(BLKX) 1 018 0 0.00 0

Choe EDGX US

Equities

Exchange(EDGX) 1 018 0 0.00 0

September 2023

Option Contracts
Summary

Market Orders as %
of Non-Directed

Marketable Limit

Total Non-Directed  Non-Directed Orders Total Marketable ~ Orders as % of Non-
Limi

Orders as % of All Orders Total Market Orders Orders it Orders. Directed Orders Total Non-Marketable Limit Orders
o 0.00 o 0.00 o 0.00

Venues

Venue - Non- Non-Directed Marketable

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

12.50

50.00

25.00

12.50

Non-Marketable
Limit Orders as % of

Other Orders as % of

d Orders Total

074

Non-Marketable

Limit Orders

Non-Marketable
Limit Orders as % of

Non-Marketabl

Limit Orders(%)

16.67

16.67

Other Orders

d Orders

074

Other Orders as % of

d Orders Total

243

Non-Marketable

Limit Orders

Non-Marketable

Limit Orders as % of

Non-Marketable

it Orders(%)

50.00

2857

Other Orders

d Orders

0.00

Other Orders as % of

d Orders Total

Non-Marketable
Limit Orders

0.00

Non-Marketable

imit Orders(%)

Other Orders

d Orders

0.00

Other Orders(%)

50.00

Other Orders(%)

Other Orders(%)

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

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
Non-Marketable

Net Payment
Paid/Received for

Net Payment

Net Payment Paid/Received for

per

Limit

per hundred shares)

0

Net Payment
Paid/Received for

Net Payment
Paid/Received for

)

Net Payment

Paid/Received for

Marketable Limit

Limit per hundred shares)

per hundred shares) Other Orders(USD)

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
0 0 0 0 0
Net Payment

Net Payment
Paid/Received for

Paid/Received for
Non-Marketable
u

Net Payment

Net Payment Paid/Received for

Market Orders(cents Marketable Limit per imit ther

per hundred shares) ) Limit per hundred shares) Other Orders(USD) ~ per hundred shares)
0 0 0 0 4 0
0 0 4 0 4 0
0 0 4 0 0 0
0 0 0 0 4 0
0 0 4 0 0 0
0 0 4 0 4 0
0 0 4 0 4 0

Net Payment Net Payment
Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment

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

Marketable

Paid/Received for

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

per hundred shares)

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




