July 2023

S&P 500 Stocks
Summary

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

404

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

G1 Execution

Services,

LLC(ETMM) 63
Jane Street Capital,

LLC(INST) 59
Two Sigma

Securities,

LLC(SOHO) 8
UBS Securities,

LLC(UBSS) 4
Instinet

BlockCross(BLKX) 1

July 2023

Non-S&P 500 Stocks
Summary

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

879

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)

Two Sigma

Securities,

LLC(SOHO) 18
Instinet

BlockCross(BLKX) 12
UBS Securities,

LLC(UBSS) 4

July 2023

Option Contracts
Summary

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

Orders Orders
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

August 2023

S&P 500 Stocks

Market Orders as %
of Non-Directed
Total Market Orders Orders
100.00
Non-Directed
Orders(%) Market Orders
40.49 164
26.17 106
1556 63
1457 59
198 8
099 4
025 0

Market Orders as %
of Non-Directed
Total Market Orders Orders
100.00

Non-Directed
Orders(%) Market Orders
38.95 347
2559 228
1661 148
15.04 134
202 18
135 0
045 4

Market Orders as %
of Non-Directed

Total Market Orders Orders

0 0.00
Non-Directed
Orders(%) Market Orders

Total Marketable
Limit Orders

Market Orders(%)
40.59

2624

15.59

14.60

Total Marketable
Limit Orders

Market Orders(%)
39.48

25.94

16.84

15.24

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
0

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

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
Orders

0 0.00

Total Non-Marketable Limit Orders

Non-Marketable

Marketable Limit Orders(%) Limit Orders

0.00

0.00

Total Other Orders
0

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 ived for Limit i ived for N Net Payment Paid/Received for
Market per i per i ived for  Other
Limit Other per
0.00 0 0 o 0
000 0 0 0 0
0.00 0 0 0 0
0.00 0 0 [ 0
0.00 0 0 0 0
0.00 0 0 o 0
100.00 0 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 0
0.00 0 0 0 0
0.00 0 0 0 0
0.00 0 0 [ 0
000 0 0 0 0
100.00 0 0 o 0
000 0 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) P t P




Summary

Market Orders as %

of Non-Directed
Orders Total Market Orders Orders.

a7 100.00 a7 100.00

Marketable Limit
Orders as % of Non-
Directed Orders

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

Total Marketable

Limit Orders Total Non-Marketable Limit Orders

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

VIRTU Americas,

LLC(NITE) 17
G1 Execution

Services,

LLC(ETMM) 1
Jane Street Capital,

LLC(INST) 10
Citadel Securities

LLC(CDRG) 9

Non-Directed
Orders(%)

Marketable Limit

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

3617 17 3617 0

23.40 1 23.40 0

21.28 10 21.28 0

19.15 9 19.15 0

August 2023

Non-S&P 500 Stocks
Summary

Non-Directed

Total Non-Directed  Orders as % of All

Orders Orders
400

Market Orders as %
of Non-Directed
Total Market Orders Orders.
400

Marketable Limit

Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders
0.00

Total Marketable
Limit Orders
100.00 100.00 0

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE) 99
Jane Street Capital,

LLC(INST) 84
G1 Execution

Services,

LLC(ETMM) 54
Two Sigma

Securities,

LLC(SOHO) 8
Instinet

BlockCross(BLKX) 2

Non-Directed
Orders(%)

Marketable Limit

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

38.56 38.75 0
2463 99 24.75 0

2090 84 21.00 0

13.43 54 1350 0

August 2023

Option Contracts
Summary

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

Market Orders as %
of Non-Directed

Marketable Limit

Total Marketable  Orders as % of Non-

Orders Orders Total Market Orders Orders. Limit Orders Directed Orders  Total Non-Marketable Limit Orders
0 0.00

Venues

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

directed Order Flow Orders Orders(%) Market Orders Market Orders(%) Orders Marketable Limit Orders(%)

September 2023

S&P 500 Stocks
Summary

Market Orders as %
of Non-Directed

Marketable Limit
Orders as % of Non-

Non-Directed

Total Non-Directed Orders as % of All Total Marketable

rders Orders Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders
59 100.00 59 100.00
Venues
Venue - Non- Non-Directed Non-Directed Marketable Limit
directed Order Flow Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%)
VIRTU Americas,
LLC(NITE) 23 38.98 23 38.98 0
Citadel Securities
LLC(CDRG) 2 37.29 2 37.29 0
Jane Street Capital,
LLC(INST) 9 1525 9 1525 0

0.00

0

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)
0 0.00 0 0.00
0 0.00 0 0.00
o 0.00 o 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
0 0.00 0 0.00
o 0.00 2 100.00
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)
Non-Marketable
it 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

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 Net Payment Paid/Received for
Limit Limit for  Other
hundred shares)  Orders(USD) hundred shares)  Limit O per ther per
0 0 0
0 0 0
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 Net Payment
Market for Limit v Net Payment Paid/Received for
Limit N i ived for  Other O}
hundred shares)  Orders(USD) hundred shares)  Limit O per hares) Other per
o o o
0 0 0
o o o
0 0 0
0 0 0
o o o
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
er Limit N i ived for  Other Oy
hundred shares)  Orders(USD) hundred shares) per ther 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 v Net Payment Paid/Received for
Limit N i ived for  Other O}
hundred shares)  Orders(USD) hundred shares)  Limit O per hares) Other per
o o o
0 0 0
o o o



G1 Execution

Services,
LLC(ETMM) 5 8.47 5 8.47 0
September 2023
Non-S&P 500 Stocks
Summary
Non-Directed Market Orders as % Marketable Limit

Total Non-Directed Orders as % of All of Non-Directed
rders Orders Total Market Orders Orders.
346 100.00 346

Total Marketable
Limit Orders
100.00

Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

del Securities

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

Jane Street Capital,

LLC(INST) 25
G1 Execution

Services,

LLC(ETMM) 18
Instinet

BlockCross(BLKX) 8
Two Sigma

Securities,

LLC(SOHO) 1
UBS Securities,

LLC(UBSS) 1

Non-Directed
Orders(%)

Marketable Limit

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

24,07 156 45.09 0

40.96 145 4191 0

7.3 0

September 2023

Option Contracts
Summary

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

Total Marketable
Limit Orders
0.00 0

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Non-Directed
Orders(%)

Marketable Limit

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

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
0 000 0 0.00
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(USD)
0.00 o 0.00 o 0.00
0.00 0 0.00 0 0.00
0.00 o 0.00 o 0.00
0.00 0 0.00 0 0.00
0.00 o 0.00 8 100.00
0.00 o 0.00 o 0.00
0.00 0 0.00 0 0.00
Non-Marketable
Limit Orders as % of Other Orders as %
of Non-Directed
Total Other Orders Orders
o 0.00
Net Payment
Paid/Received for
Non-Marketable Non-Marketable Market
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)

Net Payment
Paid/Received for

for

r

Other O

0 o 0 0
Net Payment Net Payment Net Payment
Paid/Received for Net Payment Paid/Received for Net Payment Paid/Received for
Market for Limit r Net Payment
per Limit N i i
hundred shares) Orders(UsD) hundred shares) Limit Ot per hares) Other
0 0 0 0
0 o 0 0
0 0 0 0
0 0 0 0
0 [ 0 0
0 0 0 0
0 o 0 0
Net Payment Net Payment Net Payment

Paid/Received for  Net Payment

Paid/Received for  Net Payment

Paid/Received for

Market for

for

Net Payment

per

Net Payment
Paid/Received for

per Limit

per

Other

Limit O

per



