January 2022

S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
Orders. Orders
768

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) 51
Two Sigma

Securities,

LLC(SOHO) 19
UBS Securities,

LLC(UBSS) 8
Instinet

BlockCross(BLKX) 1

January 2022

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
Orders. Orders
2,898 100.00

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) 50
Instinet

BlockCross(BLKX) 34
UBS Securities,

LLC(UBSS) 33

January 2022

Option Contracts
Summary

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

Orders Orders
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

February 2022

S&P 500 Stocks

Market Orders as %
of Non-Directed

Total Market Orders Orders
100.00
Non-Directed
Orders(%) Market Orders
43.82 337
2458 189
2133 164
663 51
247 19
104 8
013 0

Market Orders as %
of Non-Directed
Total Market Orders Orders
2,898 100.00

Non-Directed
Orders(%) Market Orders
4175 1,224
27.76 814
2029 595
621 182
171 50
116 0
113 33

Market Orders as %
of Non-Directed

Total Market Orders Orders

0 0.00
Non-Directed
Orders(%) Market Orders

Total Marketable
Limit Orders

Market Orders(%)
4388
2461

2135

Total Marketable
Limit Orders

Market Orders(%)
4224
28.09

20.53

Total Marketable
Limit Orders

Market Orders(%)

Marketable Limit
Orders as % of Non-
Directed Orders.

Marketable Limit
Orders

Marketable Limit
Orders as % of Non-
Directed Orders.

Marketable Limit
Orders

Marketable Limit
Orders as % of Non-
Directed Orders

Marketable Limit
Orders
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Non-Marketable

Limit Orders as % of

Non-Directed

Total Non-Marketable Limit Orders Orders
o

Non-Marketable

Marketable Limit Orders(%) Limit Orders
0.00 0
0.00 o
0.00 0
0.00 o
0.00 o
0.00 0
0.00 o

Non-Marketable
Limit Orders as % of
Non-Directed

Total Non-Marketable Limit Orders Orders

0.00

Non-Marketable

Marketable Limit Orders(%) Limit Orders
000 0
0.00 o
0.00 0
0.00 o
0.00 o
0.00 0
0.00 o

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

0 0.00

Total Non-Marketable Limit Orders

Non-Marketable

Marketable Limit Orders(%) Limit Orders

0.00

Total Other Orders
o

Non-Marketable
Limit Orders(%)

Total Other Orders
0

Non-Marketable
Limit Orders(%)

Total Other Orders
0

Non-Marketable
Limit Orders(%)

Other Orders as %
of Non-Directed
Orders.

0.00

Other Orders

Other Orders as %
of Non-Directed
Orders.

0.00

Other Orders

Other Orders as %
of Non-Directed
Orders.

0.00

Other Orders

Other Orders(%)

Other Orders(%)

Other Orders(%)

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
Market per per i i ived for  Other
) ) Limit Other per
0.00 0 0 0
000 0 0 0
0.00 0 0 0
0.00 0 0 0
000 0 0 0
0.00 0 0 0
100.00 0 0 0
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
Market per Limit per Limit i ived for  Other
) ) Limit per Other per
0.00 0 0 0
000 0 0 0
0.00 0 0 0
0.00 0 0 0
000 0 0 0
100.00 0 0 0
000 0 0 0
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
Market Limit N Limit i ived for  Other O
Orders(UsD) hundred shares) Orders(UsD) hundred shares) per tl P




Summary

Non-Directed
Total Non-Directed Orders as % of All
rders Orders
1,559

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

Jane Street Capital,

LLCUNST)

G1 Execution

Services,

LLC(ETMM) 99
UBS Securities,

LLC(UBSS) 20
Two Sigma

Securities,

LLC(SOHO) 14
Instinet

BlockCross(BLKX) 2

February 2022

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed Orders as % of All
rders Orders
1,247

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

Jane Street Capital,

LLCUINST)

G1 Execution

Services,

LLC(ETMM) %0
Two Sigma

Securities,

LLC(SOHO) 15
UBS Securities,

LLC(UBSS) 9
Instinet

BlockCross(BLKX) 7

February 2022

Option Contracts
Summary

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

Orders. Orders

0.0
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

March 2022

S&P 500 Stocks
Summary

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

215 100.00

Venues

Market Orders as %

of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
1,559 100.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)
3.2 675 4330
27.99 437 28.03
2012 314 2014
634 99 635
128 20 128
090 14 090
0.13 o 0.00
Market Orders as %
of Non-Directed  Total Marketable
Total Market Orders Orders Limit Orders
1,247 100.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)
4346 545 43.70
2711 340 27.27
19.78 28 19.89
7.8 EY 7.22
120 15 120
072 9 072
0.56 o 0.00
Market Orders as %
of Non-Directed

Total Marketable

Total Market Orders Orders it Orders
o 0.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)

Market Orders as %
of Non-Directed
Total Market Orders Orders
215

Total Marketable
Limit Orders
100.00 0

Marketable Limit
Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders

Marketable Limit

Orders Marketable Limit Orders(%)
0
o
0
0
o
0
o
Marketable Limit
Orders as % of Non-
Directed Orders Total Non-Marketable Limit Orders

Marketable Limit

Orders Marketable Limit Orders(%)

Marketable Limit
Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders

Marketable Limit

Orders Marketable Limit Orders(%)

Marketable Limit

Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders
0.00

Non-Marketable

Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
rders Total Other Orders Orders
o 0.00 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
Non-Marketable  Non-Marketable Market per Limit per Limit for Other
Limit Orders Limit Orders(%)  Other Orders Other Orders(%) Limit O per ther per
0.00 0 0.00 0 0.00 0 0 0 4
0.00 o 0.00 o 0.00 o o o o
0.00 0 0.00 0 0.00 0 4 0 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
0.00 0 0.00 0 0.00 0 0 0 4
0.00 o 0.00 2 100.00 o o o o
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders. Total Other Orders Orders
o 0.00 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
Non-Marketable  Non-Marketable Market per Limit per for Other
Limit Orders Limit Orders(%)  Other Orders Other Orders(%) Limit O ther per
0.00 0 0.00 4 0.00 0 4 0 4
0.00 o 0.00 o 0.00 o o o o
0.00 0 0.00 4 0.00 0 0 0 4
0.00 0 0.00 0 0.00 0 0 0 0
0.00 o 0.00 o 0.00 o o o o
0.00 0 0.00 0 0.00 0 4 0 4
0.00 o 0.00 7 100.00 o o o o
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
o 0.00 [ 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
Non-Marketable Non-Marketable Market per Limit per i i for  Other
Limit Orders Limit Orders(%)  Other Orders Other Orders(%) ) Limit Other per

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

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

0.00 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 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(%) Limit O per ther per
Citadel Securities

LLC(CDRG) 83 38.60 83 38.60 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
VIRTU Americas,

LLC(NITE) 54 25.12 54 25.12 o 0.00 o 0.00 o 0.00 o o o o o o o
Jane Street Capital,

LLCNST) 46 2140 46 2140 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
G1 Execution

Services,

LLC(ETMM) 29 13.49 29 13.49 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
Two Sigma

Securities,

LLC(SOHO) 3 140 3 140 o 0.00 o 0.00 o 0.00 o o o o o o o

March 2022

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- of Non-Directed
Orders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Total Other Orders  Orders
612 100.00 611 99.84

0.16
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 for  Other

directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%) Limit O ther per
Citadel Securities

LLC(CDRG) 240 3828 240 3934 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
VIRTU Americas,

LLC(NITE) 156 24.88 155 25.41 o 0.00 o 0.00 1 5.88 o o o o o o o
Jane Street Capital,

LLCNST) 143 281 143 2344 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
G1 Execution

Services,

LLC(ETMM) 49 781 49 803 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
Instinet

BlockCross(BLKX) 16 255 o 0.00 [ 0.00 o 0.00 16 94.12 o o o o o o o
Two Sigma

Securities,

LLC(SOHO) 16 255 16 262 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
UBS Securities,

LLC(uBsS) 7 112 7 115 o 0.00 o 0.00 o 0.00 o o o o o o o

March 2022

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- 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
0 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 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 Limit. 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(%) ) ) Limit per Other per



