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2nd Quarter, 2023
April 2023

S&P 500 Stocks
Summary

Market Orders as % Marketable Limit
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non-
Orders as%of All Orders  Total Market Orders Orders imi i

34 100.00 34 100.00 0 0.00

Total rketable Limit Orders

Venues

Venue - Non- Non-Directed Marketable
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders
VIRTU Americas,

LLC(NITE) 12 35.29 12 35.29 o
Citadel Sect ies

LLC(CDRG) 11 3235 11 3235 o

Marketable Limit Orders(%)

G1 Execution

Services, LLC(ETMM) 10 29.41 10 29.41 0
Jane Street Capital,

LLCINST) 1 294 1 294 0

April 2023

Non-S&P 500 Stocks
Summary

Market Orders as % Marketable Limit
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non-
Orders as%of All Orders  Total Market Orders Orders imi i

95 100.00 95 100.00 0 0.00

Total rketabl

Venues

Venue - Non- Non-Directed Marketable Limit
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders

Citadel Securities

LLC(CDRG) 40 4211 40 4211 o

Marketable Limit Orders(%)

G1 Execution

Services, LLC(ETMM) 23 221 23 221 0
VIRTU Americas,

LLC(NITE) 19 20.00 19 20.00 0
Jane Street Capital,

LLCINST) 13 13.68 13 13.68 0

April 2023

Option Contracts
Summary

Market Orders as % Marketable
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non-
Orders as%of All Orders  Total Market Orders Orders imi i

0 0.00 0 0.00 0 0.00

Total rketabl

Venues

Venue - Non- Non-Directed Marketable Limit

directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%)

May 2023

S&P 500 Stocks
Summary

Market Orders as % Marketable Limif
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non-
Orders as%of All Orders  Total Market Orders Orders imi i

615 100.00

Total rketable Limit Orders

100.00 0 0.00

Venues

Venue - Non- Non-Directed

directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%)
Citadel Sect
LLC(CDRG) 255 4133 255 4146 0

Marketable Limit Orders(%)

Net Payment

Paid/Received for

Net Payment
Paid/Received for
Market Orders(cents

Net Payment
Paid/Received for
Marketable

Net Payment
Paid/Received for
Marketable

Net Payment

Net Payment
Paid/Received for

Paid/Received for  Non-Marketable
k u

Net Payment
Paid/Received for

per

Net Payment

Paid/Received for

P shares)

0

Net Payment
Paid/Received for
Market Orders(cents

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for
Marketable Limit

Net Payment

Paid/Received for

P shares)

Net Payment
Paid/Received for
Non-Marketable

P shares)

0 0

Net Payment
Paid/Received for

per

Net Payment

Paid/Received for

P shares)

0

Net Payment
Paid/Received for
Market Orders(cents

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for
Marketable Limit

Net Payment

Paid/Received for

mi
P shares)

Net Payment
Paid/Received for
Non-Marketable
Limit

P shares)

Net Payment
Paid/Received for

per

Net Payment

Paid/Received for

P shares)

Net Payment
Paid/Received for
Market Orders(cents Marketable L

Net Payment
Paid/Received for

Net Payment
Paid/Received for
Marketable

Net Payment
Paid/Received for

P shares)

Net Payment
Paid/Received for
Non-Marketable

P shares)

Net Payment
Paid/Received for

per

u

0.00

P shares)

0

P shares)

per hundred shares)



VIRTU Americas,

LLC(NITE) 163 26.42 163
G1 Execution
Services, LLC(ETMM) 110 17.83 110
Jane Street Capital,
LLCINST) 71 1151 71
Two Sigma
Securities,
LLC(SOHO) 13 211 13

3 049 3
Instinet
BlockCross(BLKX) 2 032 0
May 2023
Non-S&P 500 Stocks
Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed

Orders as%of All Orders  Total Market Orders Orders

22 100.00 22 100.00
Venues
Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%) Market Orders
Citadel Securities
LLC(CDRG) 100 4115 100
VIRTU Americas,
LLC(NITE) 62 2551 62
G1 Execution
Services, LLC(ETMM) 26 18.93 26
Jane Street Capital,
LLCINST) 28 1152 28
Two Sigma
Securities,
LLC(SOHO) a 165 a

2 082 2
Instinet
BlockCross(BLKX) 1 041 0
May 2023
Option Contracts
Summary
Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed
Orders as%of All Orders  Total Market Orders Orders
0 0.00 0 0.00

Venues

Venue - Non- Non-Directed

directed Order Flow Non-Directed Orders Orders(%) Market Orders

June 2023

S&P 500 Stocks
Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed

Orders as%of All Orders  Total Market Orders Orders

264 100.00 264 100.00
Venues
Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%) Market Orders
VIRTU Americas,
LLC(NITE) £ 3534 94
Citadel Sect
LLC(CDRG) 88 33.08 88
G1 Execution
Services, LLC(ETMM) 2 15.41 a
Jane Street Capital,
LLC(INST) 39 14.66 39
Instinet
BlockCross(BLKX) 2 075 0
Two Sigma
Securities,
LLC(SOHO) 1 038 1
UBS Securities,
LLC(UBSS) 1 038 1

26.50

17.89

1154

Total Marketable

Marketable
Orders as % of Non-

Market Orders(%)
4132

2562

19.01

1157

Total Marketable

0.00

Marketable Limit
Orders

Marketable
Orders as % of Non-

Total

Marketable Limit Orders(%)

ble Limit Orders

Market Orders(%)

Total Marketable

0.00

Marketable Limit
Orders

Marketable Limif
Orders as % of Non-

Total

Marketable Limit Orders(%)

Market Orders(%)
35.61

3333

1553

14.77

Marketable
Orders

0.00

Total

Marketable Limit Orders(%)

ble Limit Orders

4 0.00 4 0.00 4 o 4 0 4
4 0.00 0 0.00 4 0 4 0 4
0 0.00 4 0.00 4 o 4 0 4
4 0.00 0 0.00 0 0 0
4 0.00 4 0.00 0 0 0
4 0.00 2 10000 0 0 0
Non-Marketable
Limit Orders as % of Other Orders as % of
0.00 0 0.00
Net Payment Net Payment
Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for  Paid/Received for  Marketable Paid/Received for  Non-Marketable  Net Payment Paid/Received for
Non-Marketable  Non-Marketable Paid/Received for Market Orders(cents Marketable Limit per k Limit i ived for  Other
Limit Orders Orders(%)  Other Orders Other Orders(%) P shares) i P shares) P shares)
4 0.00 4 0.00 0 0 0
4 0.00 4 0.00 o 0 0
4 0.00 4 0.00 o 0 0
4 0.00 4 0.00 0 0 0
4 0.00 4 0.00 0 0 0
4 0.00 4 0.00 0 0 0
4 0.00 1 10000 0 0 0
Non-Marketable
Limit Orders as % of Other Orders as % of
0.00 0 0.00
Net Payment Net Payment
Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for  Paid/Received for  Marketable Limit  Paid/Received for ~ Non-Marketable  Net Payment Paid/Received for
Non-Marketable  Non-Marketable Paid/Received for  Market Orders(cents Marketable Limit per k mi i ived f ther
Limit Orders Limit Orders(%)  Other Orders Other Orders(%) P shares) i P shares) P shares)
Non-Marketable
Limit Orders as % of Other Orders as % of
0.00 0 0.00
Net Payment Net Payment
Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for  Paid/Received for  Marketable Paid/Received for ~ Non-Marketable  Net Payment Paid/Received for
Non-Marketable  Non-Marketable Paid/Received for  Market Orders(cents Marketable Limi k Limi i ived for  Other
Limit Orders Orders(%)  Other Orders Other Orders(%) P shares) i P shares) P shares)
4 0.00 4 0.00 0 0 0
4 0.00 4 0.00 0 0 0
4 0.00 4 0.00 0 0 0
4 0.00 4 0.00 0 0 0
4 0.00 2 10000 0 0 0
4 0.00 4 0.00 0 0 0
4 0.00 4 0.00 0 0 0



June 2023

Non-S&P 500 Stocks
Summary

Market Orders as % Marketable

Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non-
Orders as%of All Orders  Total Market Orders Orders imi i Total rketabl
1,302 100.00 1,302 100.00 0 0.00 0 0.00 0 0.00

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

Venues

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

Non-Marketable  Non-Marketable Paid/Received for  Market Orders(cents Marketable

Net Payment
Paid/Received for

Net Payment
Paid/Received for
Marketable Lim

Net Payment
Paid/Received for

Net Payment
Paid/Received for
Non-Marketable

U

Net Payment

Net Payment
Paid/Received for

per

directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) [ shares)

Citadel Secur
LLC(CDRG) 534 40.49 534 41.01 0 0.00 0 0.00 0 0.00 0
VIRTU Americas,

LLC(NITE) 3d6 2623 3d6 26.57 0 0.00 0 0.00 0 0.00 0

G1 Execution

Services, LLC(ETMM) 202 1531 202 15.51 0 0.00 0 0.00 0 0.00 0
Jane Street Capital,

LLCINST) 194 14.71 194 14.90 0 0.00 0 0.00 0 0.00 0
Instinet

BlockCross(BLKX) 17 129 0 000 0 0.00 0 0.00 17 100.00 0
Two Sigma

Securities,

LLC(SOHO) 13 099 13 1.00 0 0.00 0 0.00 0 0.00 0
UBS Securities,

LLC(UBSS) 13 099 13 1.00 0 0.00 0 0.00 0 0.00 0

June 2023

Option Contracts
Summary

Market Orders as % Marketable Limit Non-Marketable
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable  Orders as % of Non- Limit Orders as % of Other Orders as % of
Orders as%of All Orders  Total Market Orders Orders imi i Total rketable Limit Orders i i
0 0.00 0 0.00 0 0.00 0 0.00 0 0.00

Venues

Net Payment
Net Payment Paid/Received for
Venue - Non- Non-Directed Marketable Li

0

Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Paid/Received for  Market Orders{cents Marketable Limit

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

[

Net Payment

shares)

0

Paid/Received for
Non-Marketable

Net Payment

[

Net Payment

shares)

0

Paid/Received for

per

Limit

directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) P shares)

[

shares)

[

shares)



