January 2023

S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
Orders. Orders
480

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

G1 Execution

Services,

LLC(ETMM)

Jane Street Capital,

LLC(INST)

StoneX Financial

INC.(INTL) 6
Two Sigma

Securities,

LLC(SOHO) 3
UBS Securities,

LLC(UBSS) 2
Instinet

BlockCross(BLKX) 1

189

January 2023

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
rders Orders
830

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

G1 Execution

Services,

LLC(ETMM)

Jane Street Capital,

LLC(INST)

StoneX Financial

INC.(INTL)

Two Sigma

Securities,

LLC(SOHO) 7
Instinet

BlockCross(BLKX) 5
UBS Securities,

LLC(UBSS) 4

January 2023

Option Contracts
Summary

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

Orders Orders
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

Market Orders as %

of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
100.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)
3929 189 3938
26.61 128 26.67
2412 116 2417
7.48 36 7.50
125 6 125
062 3 063
0.42 2 0.42
021 0 0.00
Market Orders as %

of Non-Directed  Total Marketable

Total Market Orders Orders Limit Orders
100.00
Non-Directed
Orders(%) Market Orders Market Orders(%)
36.77 307 36.99
26.47 21 26.63
2635 220 26.51
731 61 735
120 10 120
0.84 7 0.84
060 0 0.00
0.48 4 0.48

Market Orders as %

of Non-Directed  Total Marketable

Total Market Orders Orders. Limit Orders
0 0.00
Non-Directed
Orders(%) Market Orders Market Orders(%)
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1st Quarter, 2023

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
Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)
0 0.00 0 0.00 0 0.00
0 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 o 0.00
0 0.00 0 0.00 1 100.00
Non-Marketable
Marketable Limit imit 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 0.00
Net Payment
Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(USD)
o 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 o 0.00
o 0.00 o 0.00 o 0.00
0 0.00 0 0.00 5 100.00
o 0.00 o 0.00 o 0.00
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 0.00 0.00
Net Payment
Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(USD)

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 i per i ived for  Other
Limit Other per

0 0 0 0

0 0 0 0

0 0 4 0

0 0 0 0

4 0 4 0

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 for Limit r Net Payment Paid/Received for

Limit er N i ived for  Other O

hundred shares)  Orders(USD) hundred shares)  Limit O per hares) Other per

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 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

imit er N Limit i ived for  Other O

i
hundred shares)  Orders(USD)

hundred shares) Limit

P 1t

P



February 2023

S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed Orders as % of All
Orders Orders
774 100.00

Venues

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

LLC(CDRG)

G1 Execution

Services,

LLC(ETMM)

VIRTU Americas,

LLC(NITE)

Jane Street Capital,

LLCINST) 72
StoneX Financial

INC.(INTL) 13
Two Sigma

Securities,

LLC(SOHO) 12
UBS Securities,

LLC(UBSS) 7
Instinet

BlockCross(BLKX) 4

264

February 2023

Non-S&P 500 Stocks
Summary

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

153 100.00

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

G1 Execution

Services,

LLC(ETMM) 51
Citadel Securities
LLC(CDRG)

VIRTU Americas,
LLC(NITE)

Jane Street Capital,
LLC(INST) 16
Two Sigma

Securities,

LLC(SOHO) 5
UBS Securities,

LLC(UBSS) 4

49

a7

February 2023

Option Contracts
Summary

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

Orders. Orders

0.00
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

March 2023

S&P 500 Stocks
Summary

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

1,382

Market Orders as %
of Non-Directed  Total Marketable
Total Market Orders Orders Limit Orders
774 100.00 o
Non-Directed
Orders(%) Market Orders  Market Orders(%)
1372 264 3389
27.71 217 27.86
2478 194 24.90
920 72 924
1.66 13 1.67
153 12 154
0.89 7 0.90
051 0 0.00

Market Orders as %

of Non-Directed  Total Marketable
Total Market Orders Orders Limit Orders
153 100.00 0
Non-Directed
Orders(%) Market Orders  Market Orders(%)
29.65 51 29.65
2849 49 2849
27.33 a7 27.33
9.30 16 9.30
291 5 291
233 a4 233
Market Orders as %
of Non-Directed  Total Marketable
Total Market Orders Orders imit Orders
o 0.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)

Market Orders as %
of Non-Directed
Total Market Orders Orders
1,382 100.00

Total Marketable
Limit Orders

Marketable Limit

Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders
0.00

Marketable Limit

Orders Marketable Limit Orders(%)

Marketable Limit

Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders
0.00

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

Non-Marketable

Limit Orders as % of 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
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 4 4 4
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 4 0 4
0.00 0 0.00 0 0.00 0 0 0
0.00 4 0.00 4 100.00 4 4 4
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
0 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 N Net Payment Paid/Received for
Non-Marketable  Non-Marketable Market Limit N Limit i ived for  Other O
Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit P 1 P
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 0 0 0
0.00 0 0.00 0 0.00 4 0 4
0.00 0 0.00 0 0.00 0 0 0
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
0 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 N Net Payment Paid/Received for
Non-Marketable  Non-Marketable Market per Limit per Limit i ived for  Other
Limit Orders Limit Orders(%)  Other Orders Other Orders(%) Limit per Other per

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

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

0.00 0.00



Venues

Net Payment
Paid/Received for
Market
Orders(USD)

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

LLC(CDRG)

G1 Execution

Services,

LLC(ETMM)

VIRTU Americas,

LLC(NITE)

Jane Street Capital,

LLCUNST)

StoneX Financial

INC.(INTL)

Two Sigma

Securities,

LLC(SOHO)

UBS Securities,

LLC(UBSS) 9
Instinet

BlockCross(BLKX) 3

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(%)

4419 612 44.28 0 0.00 0 0.00

2895 29.02 0

13.65 189 13.68 0

128

March 2023

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

1532

Market Orders as %
of Non-Directed
Total Market Orders Orders
1532

Marketable Limit
Orders as % of Non-
Directed Orders

Other Orders as %
of Non-Directed
Orders

Total Marketable
Limit Orders
100.00 0

Total Non-Marketable Limit Orders
0.00 0

Total Other Orders

100.00 0.00 0 0.00

Venues

Net Payment
Paid/Received for
Non-Directed Market

Orders(%)

Venue - Non- Non-Directed
directed Order Flow Orders

Marketable Limit
Orders

Non-Marketable
Limit Orders

Non-Marketable

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

Citadel Securities
LLC(CDRG)

VIRTU Americas,
LLC(NITE)

G1 Execution
Services,
LLC(ETMM)

Jane Street Capital,
LLC(INST) 108
Two Sigma
Securities,
LLC(SOHO)
Instinet
BlockCross(BLKX)
UBS Securities,
LLC(UBSS) 7
StoneX Financial

INC.(INTL) 5

3525 545 3557 0 0.00 0 0.00 0 0.00

3001 3029 0 0.00

24.97 386 2520 4

108

March 2023

Option Contracts
Summary

Non-Marketable
Limit Orders as % of

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

0 0.00 0

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

0.00

Other Orders as %
of Non-Directed
Orders

0 0.00

Total Marketable
Limit Orders
0.00 0

Total Other Orders

Venues

Net Payment
Paid/Received for
Venue - Non- Non-Directed Market

directed Order Flow Orders

Non-Directed
Orders(%)

Marketable Limit
Orders

Non-Marketable  Non-Marketable

Market Orders

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

Net Payment Net Payment Net Payment
Paid/Received for Net Payment Paid/Received for ~Net Payment Paid/Received for Net Payment
Market for Limit r Net Payment Paid/Received for
Limit N i ived for  Other O

hundred shares)  Orders(USD) hundred shares)  Limit O per hares) Other per

0 0 0

4 4 4

0 0 0

4 4 4

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 Limit  Pai ived for N Net Payment Paid/Received for

per Limit per i ived for  Other
Limit Other per

0 0 0

0 0 0

4 4 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  Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Market i ived for Limit i ived for Net Payment Paid/Received for

per Limit per Limit r  Other
Limit O per ther

per



