January 2021

S&P 500 Stocks
Summary

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

291

Venues

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

LLC(CDRG)

VIRTU Americas

LLC(NITE)

JANE STREET

CAPITAL, LLCINST)

G1 Execution

Services,

LLC(ETMM)

Two Sigma

Securities,

LLC(SOHO)

UBS Securities,

LLC(UBSS) 4

January 2021

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
rders Orders
972 100.00

Venues

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

LLC(CDRG)

VIRTU Americas

LLC(NITE)

JANE STREET

CAPITAL, LLC(INST)

G1 Execution

Services,

LLC(ETMM)

Two Sigma

Securities,

LLC(SOHO)

UBS Securities,

LLC(UBSS) 8
Instinet

BlockCross(BLKX) 5

January 2021

Option Contracts
Summary

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

Orders Orders

0 0.00
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

February 2021

S&P 500 Stocks
Summary

Market Orders as %

of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
100.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)
51.55 150 51.55
27.49 80 27.49
1134 33 1134
412 12 412
412 12 412
137 4 137
Market Orders as %
of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
972 100.00
Non-Directed
Orders(%) Market Orders Market Orders(%)
54.86 536 55.14
2979 201 2994
8.09 79 813
399 39 401
194 19 195
0.82 8 0.82
051 0 0.00
Market Orders as %
of Non-Directed  Total Marketable
Total Market Orders Orders Limit Orders
o 0.00 o
Non-Directed
Orders(%) Market Orders  Market Orders(%)
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1st Quarter, 2021

Non-Marketable

Marketable Limit Limit Orders as % of Other Orders as %
Orders as % of Non- Non-Directed of Non-Directed
Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
o 0.00 o 0.00
Net Payment Net Payment Net Payment
Net Payment Paid/Received for Net Payment Paid/Received for Net Payment Paid/Received for Net Payment
Paid/Received for  Market i ived for Limit ~ Pai ived for N Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market per Limit per i ived for  Other
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) Limit Other per
0 0.00 0 0.00 0 0.00 0 0 0 0
o 0.00 o 0.00 o 0.00 0 o o [
0 0.00 0 0.00 0 0.00 0 0 0 0
o 0.00 o 0.00 o 0.00 o o o o
o 0.00 o 0.00 o 0.00 o [ o [
0 0.00 0 0.00 0 0.00 0 0 0 0
Non-Marketable
Marketable Limit Limit Orders as % of Other Orders as %
Orders as % of Non- Non-Directed of Non-Directed
Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
0 000 0 0.00
Net Payment Net Payment Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Paid/Received for  Market for Limit for Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market per Limit N i ived for  Other O}
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit O per hares) Other per
o 0.00 o 0.00 o 0.00 o [ o [
0 0.00 0 0.00 0 0.00 0 0 0 0
[ 0.00 o 0.00 o 0.00 o o o 0
0 0.00 0 0.00 0 0.00 0 0 0 0
0 0.00 0 0.00 0 0.00 0 0 0 0
0 0.00 o 0.00 o 0.00 o 0 o 0
0 0.00 0 0.00 5 100.00 0 0 0 0
Non-Marketable
Marketable Limit Limit Orders as % of Other Orders as %
Orders as % of Non- of Non-Directed
Directed Orders Total Non-Marketable Limit Orders Total Other Orders Orders
0.00 o 0.00
Net Payment Net Payment Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment Paid/Received for Net Payment
Paid/Received for  Market i ived for Limit  Pai ived for Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market per Limit per r  Other
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%) hundred shares)  Limit ther per



Non-Marketable
Non-Directed Market Orders as % Marketable Limit Limit Orders as % of Other Orders as %
Total Non-Directed  Orders as % of All of Non-Directed  Total Marketable  Orders as % of Non- 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
249 100.00 249 100.00 0 0.00 0 0.00 0 0.00

Venues

Net Payment Net Payment Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Paid/Received for Market i i Limit i ived for N Net Payment Paid/Received for
Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable  Non-Marketable Market per i ived for  Other

mi
directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%) ) hundred shares)  Limit per Other per
Citadel Securities

LLC(CDRG) 128 5141 128 5141 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
VIRTU Americas

LLC(NITE) 58 2329 58 2329 o 0.00 o 0.00 o 0.00 o 0 o [ o [ o
JANE STREET

CAPITAL, LLC(INST) 34 13.65 34 13.65 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0

G1 Execution

Services,

LLC(ETMM) 11 4.42 11 4.42 o 0.00 o 0.00 o 0.00 o o o o o o o
UBS Securities,

LLC(UBSS) 1 442 1 442 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
Two Sigma

Securities,

LLC(SOHO) 7 281 7 281 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0

February 2021

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 of Non-Directed Total Marketable  Orders as % of Non- Non-Directed of Non-Directed
rders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
675 100.00 675 100.00 0 0.00 0 0.00 0 0.00

Venues

Net Payment Net Payment Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Paid/Received for Market for Limit for Net Payment Paid/Received for
Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable  Non-Marketable Market N imi i ived for  Other O

per Limit per

directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit O per hares)
Citadel Securities

LLC(CDRG) 376 55.21 376 55.70 o 0.00 o 0.00 o 0.00 o o o o o o o
VIRTU Americas

LLC(NITE) 144 2115 144 2133 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
JANE STREET

CAPITAL, LLC(JNST) 75 11.01 75 1111 o 0.00 o 0.00 o 0.00 o 0 o o o [ o
UBS Securities,

LLC(UBSS) 33 485 33 489 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
G1 Execution

Services,

LLC(ETMM) 29 4.26 29 4.30 o 0.00 o 0.00 o 0.00 o o o o o o o
Two Sigma

Securities,

LLC(SOHO) 18 264 18 267 [ 0.00 o 0.00 o 0.00 o o o o o 0 o
Instinet

BlockCross(BLKX) 6 0388 0 0.00 0 0.00 0 0.00 6 100.00 0 0 0 0 0 0 0

r per

February 2021

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 of Non-Directed Total Marketable  Orders as % of Non- of Non-Directed
Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Total Other Orders Orders
0 0.00 0 0.00 0 0.00 0 0.00

Venues

Net Payment Net Payment Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment Paid/Received for Net Payment
Paid/Received for  Market i ived for Limit ~ Pai ived for Net Payment Paid/Received for
Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable Non-Marketable Market per Limit per Limit for  Other

directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~Other Orders Other Orders(%)  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit O per

per

March 2021

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 of Non-Directed  Total Marketable  Orders as % of Non- 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
395 100.00 395 100.00 0 0.00 0 0.00 0 0.00

Venues

Net Payment Net Payment Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Paid/Received for Market i ived for Limit i ived for N Net Payment. Paid/Received for
Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable  Non-Marketable Market per Limit per i ived for  Other

directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ) hundred shares)  Limit er per




Citadel Securities

CAPITAL, LLC(INST) 24
VIRTU Americas

LLC(NITE) 2
Two Sigma

Securities,

LLC(SOHO) 5
UBS Securities,

LLC(UBSS) 4
G1 Execution

Services,

LLC(ETMM) 1

March 2021

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed Orders as % of All
Orders Orders
739 100.00

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Citadel Securities

LLC(CDRG) 247
VIRTU Americas

LLC(NITE) 137
JANE STREET

CAPITAL, LLC(INST) 74
Instinet

BlockCross(BLKX) 25
G1 Execution

Services,

LLC(ETMM) 16
Two Sigma

Securities,

LLC(SOHO) 15
UBS Securities,

LLC(UBSS) 15

Non-Directed
Orders(%)

March 2021

Option Contracts
Summary

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

Orders Orders
o 0.00
Venues
Venue - Non- Non-Directed Non-Directed
directed Order Flow Orders Orders(%)

60.27

16.44

16.44

Total Market Orders Orders.

739

46.69

25.90

13.99

Total Market Orders Orders

0

Market Orders as %

100.00

247

137

Market Orders as %

0.00

60.27

16.44

16.44

Total Marketable

0

Market Orders(%)

49.01

27.18

14.68

0.00

Total Marketable

0

Market Orders(%)

Total Non-Marketable Limit Orders

Total Non-Marketable Limit Orders

0.00 0 0.00 0 0.00
0.00 0 0.00 0 0.00
0.00 0 0.00 0 0.00
0.00 0 0.00 0 0.00
0.00 0 0.00 0 0.00
0.00 0 0.00 0 0.00

Non-Marketable
Limit Orders as % of

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

o 0.00
Non-Marketable Non-Marketable
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)
0.00 0 0.00 0 0.00
0.00 o 0.00 o 0.00
0.00 0 0.00 0 0.00
0.00 o 0.00 25 100.00
0.00 o 0.00 o 0.00
0.00 0 0.00 0 0.00
0.00 o 0.00 o 0.00
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
0 0.00 o 0.00

Non-Marketable  Non-Marketable

Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)

Net Payment.
Paid/Received for
Market

Net Payment
Paid/Received for
Market

0 0

0 0

0 0

0 0

0 0

0 0
Net Payment Net Payment Net Payment
Paid/Received for  Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Market i ived for imi i ived for Net Payment Paid/Received for

per Limit per r  Other
Limit O per ther per

0 0

0 0

0 4

0 0

0 0

0 0

0 0
Net Payment Net Payment Net Payment
Paid/Received for  Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Market i ived for Limit  Pai ived for N Net Payment Paid/Received for

per Limit per Limit i ived for  Other

Limit

per Other

per



