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2nd Quarter, 2021
April 2021

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
154

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

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

Other Orders as %

of Non-Directed
Total Other Orders  Orders

0.00 0 0.00

Venues

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

directed Order Flow Orders

Marketable Limit
Orders

Non-Directed
Orders(%)

Non-Marketable
Limit Orders

Non-Marketable

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

Net Payment
Paid/Received for

Net Payment
Market i i

Net Payment
Paid/Received for  Net Payment

Net Payment
Paid/Received for

for

Limit for Net Payment

Net Payment
Paid/Received for

per Limit

per

Limit Other

for

Other

Citadel Securities
LLC(CDRG)

VIRTU Americas,
LLC(NITE)

JANE STREET
CAPITAL, LLCINST)
G1 Execution
Services,
LLC(ETMM) 6
Two Sigma

Securities,

LLC(SOHO) 5
UBS Securities,

LLC(UBSS) 2

51.95 80 51.95 0

26.62 41 26.62 0

12.99 12.99 0

April 2021

Non-S&P 500 Stocks
Summary
Non-Marketable
Marketable Limit Limit Orders as % of
Total Marketable  Orders as % of Non- Non-Directed
Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders
100.00 0 000 0

Market Orders as %
of Non-Directed
Total Market Orders Orders.
1,035

Non-Directed
Total Non-Directed  Orders as % of All
rders Orders
1,035 100.00

Other Orders as %
of Non-Directed
Orders

Total Other Orders
0.00 0 0.00

Venues

Net Payment
Paid/Received for
Market
Orders(USD)

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

JANE STREET

CAPITAL, LLC(INST)

Instinet

BlockCross(BLKX) 31
Two Sigma

Securities,

LLC(SOHO) 31
G1 Execution

Services,

LLC(ETMM) 27
UBS Securities,
LLC(UBSS)

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(%)

46.44 47.83 0

27.20 290 28.02 0

16.14 172 16.62 0

0.00 0 31

April 2021

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

Marketable Limit

Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders
0.00

Non-Directed 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
Limit Orders

Non-Marketable

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

Net Payment
Paid/Received for ~Net Payment
Market for

Net Payment
Paid/Received for ~Net Payment

Net Payment
Paid/Received for

Limit for

Net Payment

per

Net Payment
Paid/Received for

per Limit
hundred shares)  Orders(USD)

Net Payment
Paid/Received for  Net Payment

for

r

Other O

hundred shares)  Limit O per hares)

Net Payment
Paid/Received for  Net Payment

Net Payment
Paid/Received for

Market for

Limit. for Net Payment

per

Net Payment
Paid/Received for

per Limit

Other Orders(%)

May 2021

S&P 500 Stocks
Summary

per

Other

Limit ther

hundred shares)

per



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

89

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Citadel Securities

LLC(CDRG) 47
VIRTU Americas,

LLC(NITE) 2
JANE STREET

CAPITAL, LLC(INST) 12
UBS Securities,

LLC(UBSS) 4
G1 Execution

Services,

LLC(ETMM) 1
Two Sigma

Securities,

LLC(SOHO) 1

May 2021

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
rders Orders
a71 100.00

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

JANE STREET

CAPITAL, LLC(INST) 70
Two Sigma

Securities,

LLC(SOHO) 19
UBS Securities,

LLC(UBSS) 14
G1 Execution

Services,

LLC(ETMM) 12

May 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

June 2021

S&P 500 Stocks
Summary

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

rders Orders
117
Venues
Venue - Non- Non-Directed

directed Order Flow Orders
Citadel Securities
LLC(CDRG) 55

Market Orders as %

of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
100.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)
52.81 47 52.81
2697 24 2697
13.48 12 13.48
4.49 4 4.49
112 1 112
112 1 112

Market Orders as %

of Non-Directed  Total Marketable

Total Market Orders Orders Limit Orders
471 100.00
Non-Directed
Orders(%) Market Orders Market Orders(%)
49.26 232 49.26
26.33 124 26.33
14.86 70 14.86
403 19 403
297 14 297
255 12 255

Market Orders as %

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

0 000 0
Non-Directed
Orders(%) Market Orders Market Orders(%)

Market Orders as %

of Non-Directed  Total Marketable

Total Market Orders Orders Limit Orders
100.00
Non-Directed
Orders(%) Market Orders Market Orders(%)
47.01 55 47.01

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

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(%)

Non-Marketable

Net Payment
Paid/Received for
Market

Net Payment

Net Payment
Paid/Received for

Net Payment

Net Payment
Paid/Received for

Limit.

for

Net Payment

Net Payment
Paid/Received for

Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
0.00 0.00
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)
0 0.00 0 0.00
o 0.00 o 0.00
0 0.00 0 0.00
o 0.00 o 0.00
0 0.00 0 0.00
0 0.00 0 0.00
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
000 0 0.00
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(USD)
o 0.00 o 0.00
0 0.00 0 0.00
o 0.00 o 0.00
0 0.00 0 0.00
o 0.00 o 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
000 0 000
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(USD)
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
0.00 0.00
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(USD)
o 0.00 o 0.00

per Limit for  Other
) hundred shares)  Limit per Other per

Net Payment Net Payment Net Payment

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

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

hundred shares)  Orders(USD) hundred shares)  Limit O per h: r per

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
Limit er N i ived for  Other O

hundred shares)  Orders(USD) hundred shares) per r per

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 h: r per




VIRTU Americas,
LLC(NITE)

JANE STREET
CAPITAL, LLC{JNST)
Two Sigma
Securities,
LLC(SOHO)

G1 Execution
Services,
LLC(ETMM)

UBS Securities,
LLC(UBSS)

June 2021

Non-S&P 500 Stocks
Summary

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

Orders Orders

619 100.
Venues
Venue - Non- Non-Directed

directed Order Flow Orders
Citadel Securities

a0

00

LLC(CDRG) 320

VIRTU Americas,

LLC(NITE) 162

JANE STREET
CAPITAL, LLC(INST)
Two Sigma
Securities,
LLC(SOHO)

G1 Execution
Services,
LLC(ETMM)

UBS Securities,
LLC(UBSS)

Instinet
BlockCross(BLKX)

June 2021

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

00

34.19

12.82

Total Market Orders Orders

619

51.92

25.96

12.82

Total Market Orders Orders.

0

Market Orders as %

100.00

324

162

80

Market Orders as %

0.00

34.19

12.82

Total Marketable

0

Market Orders(%)

5234

2617

12.92

Total Marketable

0

Market Orders(%)

Total Non-Marketable Limit Orders

Total Non-Marketable Limit Orders

0 0.00
0 0.00
0 0.00
0 0.00
0 0.00

Non-Marketable

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

0.00 0 0.00

Non-Marketable ~ Non-Marketable

Limit Orders Limit Orders(%) Other Orders

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00

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

0.00 0 0.00

Non-Marketable  Non-Marketable

Limit Orders Limit Orders(%) ~ Other Orders

Other Orders(%)

Other Orders(%)

Net Payment
Paid/Received for
Market
Orders(USD)

Net Payment
Paid/Received for
Market
Orders(USD)

o o o o
0 0 0 0
0 0 0 0
o o o o
0 0 0 0
Net Payment Net Payment 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
mit er N Limit i i

Net Payment
Paid/Received for

i
hundred shares)  Orders(USD)

Other O

hundred shares) Limit

P 1l
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
Market for Limit for Net Payment
imit er N i i

P

Net Payment
Paid/Received for

i
hundred shares)  Orders(USD)

Other O

hundred shares) Limit Ot

per hares) Other

per



