April 2022

S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
Orders. Orders
661

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) 3
UBS Securities,

LLC(UBSS) 3
Instinet

BlockCross(BLKX) 1

April 2022

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of All
Orders. Orders
1,613 100.00

Venues

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

LLC(CDRG)

Jane Street Capital,

LLC(INST)

VIRTU Americas,

LLC(NITE)

G1 Execution

Services,

LLC(ETMM)

Instinet

BlockCross(BLKX)

Two Sigma

Securities,

LLC(SOHO)

UBS Securities,

LLC(UBSS) 6

April 2022

Option Contracts
Summary

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

Orders. Orders
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

May 2022

S&P 500 Stocks

Market Orders as %

of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
100.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)
3979 263 3985
21.94 145 2197
19.82 131 19.85
17.40 115 17.42
0.45 3 0.45
0.45 3 0.45
0.15 o 0.00
Market Orders as %
of Non-Directed  Total Marketable
Total Market Orders Orders Limit Orders

1,613 100.00

Non-Directed
Orders(%) Market Orders  Market Orders(%)
4066 666 41.29
22.10 362 2244
20,63 338 2095
13.43 220 13.64
153 0 0.00
128 2 130
037 6 037

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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2nd Quarter, 2022
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 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 i 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
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 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 0 0.00 0 0.00 0 0 0 0
0 0.00 0 0.00 1 100.00 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 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
Marketable Limit Non-Marketable  Non-Marketable Market per Limit per Limit i ived for  Other
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%) Limit per Other per
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 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 0 0.00 25 100.00 0 4 0 4
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
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 4 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 Limit N Limit 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) per t P




Summary

Non-Directed
Total Non-Directed Orders as % of All
rders Orders
825

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) 8
UBS Securities,

LLC(UBSS) 5
Instinet

BlockCross(BLKX) 2

316

161

149

May 2022

Non-S&P 500 Stocks
Summary

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

544

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)

Instinet

BlockCross(BLKX) 4
Two Sigma

Securities,

LLC(SOHO) 3
UBS Securities,

LLC(UBSS) 1

198

109

108

May 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

June 2022

S&P 500 Stocks
Summary

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

1,146 100.00

Venues

Market Orders as %

of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
99.88
Non-Directed
Orders(%) Market Orders  Market Orders(%)
3821 316 3835
2249 186 2257
19.47 161 19.54
18.02 148 17.96
0.97 8 0.97
060 5 061
024 o 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(%)
3613 198 3640
2281 125 2298
19.89 109 2004
19.71 108 19.85
0.73 0 0.00
055 3 055
0.18 1 0.18
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
1,146

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
1
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
100.00 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 4 4 0 0
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 a4 100.00 o o o o
0.00 0 0.00 0 0.00 0 4 0 0
0.00 o 0.00 o 0.00 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 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
Non-Marketable  Non-Marketable Market per Limit per i ived for  Other
Limit Orders Limit Orders(%)  Other Orders Other Orders(%) ) ) Limit Other per

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

0

Other Orders as %
of Non-Directed
Orders

0.00




Net Payment
Paid/Received for

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

Net Payment
Paid/Received for  Net Payment

Net Payment
Paid/Received for  Net Payment

Net Payment
Paid/Received for

Market for

Limit

for

Net Payment

Net Payment
Paid/Received for

per Limit

per

for

ther

directed Order Flow Orders
Citadel Securities
LLC(CDRG)

G1 Execution

Services,

LLC(ETMM)

VIRTU Americas,

LLC(NITE)

Jane Street Capital,
LLC(INST)

Two Sigma

Securities,

LLC(SOHO) 15
UBS Securities,

LLC(UBSS) 4
Instinet

BlockCross(BLKX) 2

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

383 33.36 383 3342 0 0.00 0 0.00

24.83 285 24.87 0

2091 240 2094 0

19.08 219 19.11 0

June 2022

Non-S&P 500 Stocks

Summary

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

Market Orders as %
of Non-Directed
Total Market Orders Orders.
1,016

Marketable Limit
Orders as % of Non-
Directed Orders

Non-Directed

Total Non-Directed Orders as % of All

Orders Orders
1,016

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
Venue - Non- Non-Directed Market

directed Order Flow Orders

Non-Directed Marketable Limit Non-Marketable  Non-Marketable

Net Payment
Paid/Received for  Net Payment

Limit O

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

per

for

ther

Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%)
Citadel Securities
LLC(CDRG)

G1 Execution
Services,
LLC(ETMM)

Jane Street Capital,
LLC(INST)

VIRTU Americas,
LLC(NITE)

Instinet
BlockCross(BLKX) 33
Two Sigma

Securities,

LLC(SOHO) 10
UBS Securities,

LLC(UBSS) 2

344 3282 344 33.89 0 0.00 0 0.00 0 0.00

243 23.19 243 23.94 0

2052 215 2118 0

19.18 19.80 0

June 2022

Option Contracts

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

0

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

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

Marketable Limit
Orders as % of Non-
Directed Orders.

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

Total Marketable
Limit Orders
0.00

Total Non-Marketable Limit Orders

0.00 0.00 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

Limit O

Net Payment
Paid/Received for  Net Payment

Net Payment
Paid/Received for

for

Limit.

for

Net Payment

per

Net Payment
Paid/Received for

per Limit

per
Limit

for

Limit.

Other

Other

per

per



