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January 2024

S&P 500 Stocks

Summary

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

Non-Directed

Total Non-Directed  Orders as % of All

Orders Orders
419

Market Orders as %
of Non-Directed
Total Market Orders Orders
416

Marketable Limit
Orders as % of Non-
Directed Orders

Total Marketable
Limit Orders
99.28 0

Total Non-Marketable Limit Orders

100.00 0.00 3

072

Venues

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

Non-Directed
Orders(%)

Marketable Limit
Orders

Non-Marketable

Market Orders Market Orders(%) Marketable Limit Orders(%) Limit Orders

34.12 145 34.86 0

25.65 109 26.20 0
G1 Execution

Services, LLC(ETMM) 82
Jane Street Capital,

LLCUNST) 77

19.29 81 19.47 0

18.12 76 18.27 0

NASDAQ Execution

Services, LLC(NSDQ) 6
Two Sigma

Securities,

LLC(SOHO) 4
Members

Exchange(MEMX) 1
UBS Securities,

LLC(UBSS) 1

141 0

January 2024

Non-S&P 500 Stocks

Summary

Non-Marketable
Limit Orders as % of
Non-Directed

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

Market Orders as %
of Non-Directed

Marketable Limit
Orders as % of Non-

Total Marketable

Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders

700 100.00 687 98.14 1 157 2 029
Venues
Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable
directed Order Flow Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Li Limit Orders
Citadel Securities
LLC(CDRG) 237 33.81 232 3377 5 45.45 0
VIRTU Americas,
LLC(NITE) 167 23.82 165 24,02 2 18.18 0
G1 Execution
Services, LLC(ETMM) 144 2054 142 20.67 2 18.18 0
Jane Street Capital,
LLCUNST) 135 1926 133 1936 2 18.18 0
Two Sigma
Securities,
LLC(SOHO) 7 1.00 7 102 0 0.00 0
UBS Securities,
LLC(UBSS) 6 086 6 087 0 0.00 0
StoneX Financial
INC.(INTL) 2 029 2 029 0 0.00 0
Instinet
BlockCross(BLKX) 1 014 0 0.00 0 0.00 0
Cboe EDGX US
Equities
Exchange(EDGX) 1 014 0 0.00 0 0.00 1
NASDAQ Execution
Services, LLC(NSDQ) 1 014 0 0.00 0 0.00 1

January 2024

Option Contracts
Summary

Total Other Orders
0

Non-Marketable
Limit Orders(%)

0.00

0.00

11.11

11.11

66.67

Total Other Orders
0

Non-Marketable
Limit Orders(%)

0.00

0.00

50.00

50.00

Other Orders as %
of Non-Directed
Orders
0.00
Net Payment
Paid/Received for  Net Payment
Net Payment Market Paid/Received for
Paid/Received for ~ Orders(cents per  Marketable Limit
Other Orders Other Orders(%) ~ Market Orders(USD) hundred shares) ~ Orders(USD)
0 0.00 0 0
0 0.00 0 0
0 0.00 0 0
0 0.00 0 0
0 0.00 0 4
0 0.00 0 4
0 0.00 0 0
0 0.00 0 4
Other Ordersas %
of Non-Directed
Orders
0.00
Net Payment
Paid/Received for  Net Payment
Net Payment Market Paid/Received for
Paid/Received for  Orders(cents per  Marketable Limit
Other Orders Other Orders(%) ~ Market Orders(USD) hundred shares) ~ Orders(USD)
0 0.00 0 0
0 0.00 0 0
0 0.00 0 0
0 0.00 0 0
0 0.00 0 4
0 0.00 0 4
0 0.00 0 4
1 100.00 0 4
0 0.00 0 0
0 0.00 0 0

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

Net Payment
Paid/Received for
Non-Marketable

Net Payment

Net Payment
Paid/Received for

er
hundred shares)

Net Payment
Paid/Received for
Marketable Limit

Limit Orders(USD)

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)

Net Payment
Paid/Received for

Non-Marketable  Net Payment

per hundred shares)

Net Payment
Paid/Received for

hundred shares)

it Orders(USD)

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

per hundred shares)



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

Orders Orders

0 0.00
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

February 2024

S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
Orders Orders
205 100.00

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Citadel Securi

LLC(CDRG) 70
VIRTU Americas,

LLC(NITE) 54

G1 Execution

Services, LLC(ETMM) 39
Jane Street Capital,

LLCUNST) 38
StoneX Financial

INC.(INTL) 2
Two Sigma

Securities,

LLC(SOHO) 2
February 2024

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
Orders Orders
632 100.00

Venues

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

G1 Execution
Services, LLC(ETMM)
Jane Street Capital,
LLCUNST) 98
Cboe EDGX US

119

Equities
Exchange(EDGX) 10
Two Sigma

Securities,

LLC(SOHO) 5
UBS Securities,
LLC(UBSS) 5
Instinet

BlockCross(BLKX) 3
StoneX Financial

INC(INTL) 3
Members

Exchange(MEMX) 1

February 2024

Option Contracts
Summary

Market Orders as %

of Non-Directed

Total Market Orders Orders

Non-Directed
Orders(%)

0

Market Orders

0.00

Market Orders as %

of Non-Directed

Total Market Orders Orders

Non-Directed
Orders(%)

202

34.15

26.34

19.02

18.54

Market Orders

98.54

Market Orders as %

of Non-Directed

Total Market Orders Orders

Non-Directed
Orders(%)

577

33.02

28.46

18.71

15.41

91.30

Market Orders

185

171

114

Total Marketable
Limit Orders

Market Orders(%)

Total Marketable
Limit Orders

Market Orders(%)

34.16

26.24

18.81

18.81

Total Marketable
Limit Orders

Market Orders(%)

32.06

29.64

19.76

16.29

Marketable Limit

Orders as % of Non-

Directed Orders

0.00

Marketable Limit
Orders

Marketable Limit

Orders as % of Non-

Directed Orders

0.49

Marketable Limit
Orders

Marketable Limit
Orders as % of Nor
Directed Orders

Marketable Limit
Orders

n-

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Non-Marketable

Limit Orders as % of

Non-Directed
Orders

0 0.00

Non-Marketable
Limit Orders

Non-Marketable

Limit Orders as % of

Non-Directed
Orders

2 098

Non-Marketable
Limit Orders

Non-Marketable

Limit Orders as % of

Non-Directed
Orders

11 174

Non-Marketable
Limit Orders

58.14

20,93

11.63

Total Other Orders

0

Non-Marketable
Limit Orders(%)

Total Other Orders
0

Non-Marketable
Limit Orders(%)

50.00

50.00

Total Other Orders

1

Non-Marketable
Limit Orders(%)

0.00

0.00

83.33

Other Orders as %
of Non-Directed

Orders

Other Orders

Other Orders as %
of Non-Directed

Orders

Other Orders

Other Orders as %
of Non-Directed

Orders

Other Orders

Other Orders(%)

Other Orders(%)

0.00

0.00

Other Orders(%)

Net Payment
Paid/Received for
Market Orders(USD) hundred shares)

Net Payment
Paid/Received for
Net Payment Market
Paid/Received for  Orders(cents per
Market Orders(USD) hundred shares)

Net Payment

Paid/Received for
Net Payment Market
Paid/Received for  Orders(cents per
Market Orders(USD) hundred shares)

Net Payment
Paid/Received for
Market
Orders(cents per

Net Payment
Paid/Received for
Marketable Limit
Orders(UsD)

Net Payment
Paid/Received for
Marketable Limi
Orders(Usp)

Net Payment
Paid/Received for
Marketable Limit
Orders(Usp)

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

Net Payment
Paid/Received for

Non-Marketable ~ Net Payment

Net Payment
Paid/Received for

per
hundred shares)

Net Payment
Paid/Received for
Marketable Limit

Limit Orders(USD)

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)

Net Payment
Paid/Received for

Non-Marketable ~ Net Payment

per hundred shares)

Net Payment
Paid/Received for

hundred shares)

Net Payment
Paid/Received for
Marketable Limit

Limit Orders(USD)

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)

0
0
0
0
0
0

Net Payment

Paid/Received for

Non-Marketable ~ Net Payment

per hundred shares)

Net Payment
Paid/Received for

per
hundred shares)

Limit Orders(USD)

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

per hundred shares)



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

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

0 0.00 0

Marketable Limit
Orders as % of Non-
Directed Orders

Other Orders as %
of Non-Directed
Orders

Total Marketable
Limit Orders
0.00 0

Total Non-Marketable Limit Orders
0.00 0

Total Other Orders
0.00 0 0.00

Venues

Net Payment
Paid/Received for
Net Payment Market
Paid/Received for  Orders(cents per
Market Orders(USD) hundred shares)

Venue - Non- Non-Directed
directed Order Flow Orders

Non-Directed
Orders(%)

Marketable Limit
Orders

Non-Marketable
Limit Orders

Non-Marketable

Market Orders Market Orders(%) Marketable Limit Orders(%) Limit Orders(%) ~ Other Orders Other Orders(%)

March 2024

S&P 500 Stocks

Summary

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

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

241

Market Orders as %
of Non-Directed
Total Market Orders Orders
237

Marketable Limit
Orders as % of Non-
Directed Orders

Other Orders as %
of Non-Directed
Orders

Total Marketable
Limit Orders
98.34 1

Total Non-Marketable Limit Orders
0.41 2

Total Other Orders

100.00 083 1

0.41

Venues

Net Payment

Paid/Received for
Net Payment Market
Paid/Received for  Orders(cents per
Market Orders(USD) hundred shares)

Venue - Non- Non-Directed
directed Order Flow Orders
Citadel Securi
LLC(CDRG) 99
Jane Street Capital,

LLCUNST) 50
VIRTU Americas,

LLC(NITE) a9

Non-Directed
Orders(%)

Marketable Limit
Orders

Non-Marketable
Limit Orders

Non-Marketable

Market Orders Market Orders(%) Marketable Limit Orders(%) Limit Orders(%) ~ Other Orders Other Orders(%)

40.74 98 4135 0 20.00 0

20.58 50 21.10 0

20.16 47 19.83 0
G1 Execution

Services, LLC(ETMM) 36
Two Sigma

Securities,

LLC(SOHO) 4
New York Stock

Exchange(NYSE) 3
StoneX Financial

INC.(INTL) 1
UBS Securities,

LLc(uBss) 1

14.81 36 15.19 0

March 2024

Non-S&P 500 Stocks

Summary

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

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

646

Market Orders as %
of Non-Directed
Total Market Orders Orders
628

Marketable Limit
Orders as % of Non-
Directed Orders

Other Orders as %
of Non-Directed
Orders

Total Marketable
Limit Orders
97.21 8

Total Non-Marketable Limit Orders
124 10

Total Other Orders

100.00 1.55 0

0.00

Venues

Net Payment

Paid/Received for
Net Payment Market
Paid/Received for  Orders(cents per
Market Orders(USD) hundred shares)

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

Jane Street Capital,
LLCINST)

Non-Directed
Orders(%)

Marketable Limit
Orders

Non-Marketable
Limit Orders

Non-Marketable

Market Orders Market Orders(%) Marketable Limit Orders(%) Limit Orders(%) ~ Other Orders Other Orders(%)

206 30.98 31.90 3 37.50 3 10.71 0

25.56 166 26.48 4 50.00 0 0.00 0

133 20.00 132 21.05 0 3.57 0
G1 Execution

Services, LLC(ETMM) 119 17.89 117 18.66 1 12.50 1

NASDAQ Execution

Services, LLC(NSDQ) 16
UBS Securities,

LLC(UBSS) 7
Cboe EDGX US

Equities

Exchange(EDGX) 4
Two Sigma

Securities,

LLC(SOHO) 4
Instinet

BlockCross(BLKX) 2
New York Stock

Exchange(NYSE) 2

14.29 0

Net Payment
Paid/Received for
Marketable Limit
Orders(UsD)

Net Payment
Paid/Received for
Marketable Limi
Orders(Usp)

Net Payment
Paid/Received for
Marketable Limi
Orders(Usp)

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

Net Payment
Paid/Received for

Non-Marketable ~ Net Payment

Net Payment
Paid/Received for

per
hundred shares)

Net Payment
Paid/Received for
Marketable Limit

Limit Orders(USD)

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)

Net Payment
Paid/Received for

Non-Marketable ~ Net Payment

per hundred shares)

Net Payment
Paid/Received for

hundred shares)

Net Payment
Paid/Received for
Marketable Limit

Limit Orders(USD)

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)

Net Payment
Paid/Received for

Non-Marketable ~ Net Payment

per hundred shares)

Net Payment
Paid/Received for

hundred shares)

Limit Orders(USD)

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

per hundred shares)



March 2024

Option Contracts
Summary

Market Orders as %
of Non-Directed

Marketable Limit
Orders as % of Non-

Non-Directed

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

Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable
0 0.00 0 0.00 0 0.00

Venues

Venue - Non- Non-Directed Non-Directed Marketable Limit

Market Orders Orders Marketable Li

directed Order Flow Orders Orders(%) Market Orders(%)

Non-Marketable

Limit Orders as % of
Non-Directed
Orders

Other Orders as %
of Non-Directed
Total Other Orders  Orders
0.00 0 0.00

Non-Marketable
Limit Orders

Non-Marketable
Limit Orders(%)

Other Orders Other Orders(%)

Net Payment
Paid/Received for
Net Payment Market
Paid/Received for  Orders(cents per
Market Orders(USD) hundred shares)

Net Payment
Paid/Received for
Marketable Limit
Orders(UsD)

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

Net Payment
Paid/Received for
Non-Marketable

Net Payment

Net Payment Paid/Received for

hundred shares)

it Orders(USD)

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



