October 2021

S&P 500 Stocks
Summary

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

Orders. Orders
711
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

Citadel Securities

LLC(CDRG) 3
VIRTU Americas,

LLC(NITE) 1
JANE STREET

CAPITAL, LLC(INST) 1
G1 Execution

Services,

LLC(ETMM)

Two Sigma

Securities,

LLC(SOHO)

Instinet

BlockCross(BLKX)

UBS Securities,

LLC(UBSS)

October 2021

Non-S&P 500 Stocks
Summary

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

Orders. Orders
119
Venues
Venue - Non- Non-Directed

directed Order Flow Orders
Citadel Securities
LLC(CDRG)

VIRTU Americas,
LLC(NITE)

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

Two Sigma
Securities,
LLC(SOHO)

Instinet
BlockCross(BLKX)
UBS Securities,
LLC(UBSS)

October 2021

Option Contracts
Summary

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

Orders Orders
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

November 2021

S&P 500 Stocks

Market Orders as %
of Non-Directed
Total Market Orders Orders
99.86
Non-Directed
Orders(%) Market Orders
48.18 343
2675 191
1877 134
322 23
238 17
042 0
028 2
Market Orders as %

of Non-Directed
Total Market Orders Orders
100.00

Non-Directed
Orders(%) Market Orders
55.83 67
2167 2%
15.00 18
333 4
250 3
083 0
083 1

Market Orders as %
of Non-Directed

Total Market Orders Orders

0 0.00
Non-Directed
Orders(%) Market Orders

Total Marketable
Limit Orders

Market Orders(%)
48.31
26.90

18.87

Total Marketable
Limit Orders

Market Orders(%)
5630
21.85

15.13

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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Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Non-Marketable

Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders  Orders
1 0.14 o 0.00
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)
0.00 1 100.00 0 0.00
0.00 o 0.00 o 0.00
0.00 0 0.00 0 0.00
0.00 o 0.00 o 0.00
0.00 o 0.00 o 0.00
0.00 0 0.00 3 100.00
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
o 0.00 o 0.00
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)
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 o 0.00
0.00 o 0.00 o 0.00
0.00 0 0.00 1 100.00
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
0 0.00 0 0.00
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
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 i ived for N Net Payment Paid/Received for
per i per i ived for  Other
Limit Other per

0 0 o 0

0 0 0 0

0 0 o 0

0 0 [ 0

0 0 0 0

0 0 o 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 N Net Payment Paid/Received for

per Limit per Limit i ived for  Other
Limit per Other per

0 0 0 0

0 0 0 0

0 0 0 0

0 0 [ 0

0 0 0 0

0 0 o 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 N Net Payment Paid/Received for

Limit N Limit i ived for  Other O

hundred shares) Orders(USD) hundred shares) P t P




Summary

Non-Directed
Total Non-Directed Orders as % of All
rders Orders
811

Venues

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

LLC(CDRG)

VIRTU Americas,

LLC(NITE)

JANE STREET

CAPITAL, LLC{JNST)

Two Sigma

Securities,

LLC(SOHO)

G1 Execution

Services,

LLC(ETMM) 19
UBS Securities,

LLC(UBSS) 6
Instinet

BlockCross(BLKX) 1

November 2021

Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed Orders as % of All
rders Orders
1,016

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) 2
UBS Securities,
LLC(UBSS)
Instinet

BlockCross(BLKX) 1

November 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

December 2021

S&P 500 Stocks
Summary

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

826 100.00

Venues

Market Orders as %
of Non-Directed

Total Market Orders Orders
99.63
Non-Directed
Orders(%) Market Orders
49.01 398
25.12 203
2020 164
246 19
234 19
074 5
0.12 o
Market Orders as %
of Non-Directed
Total Market Orders Orders
1,016 100.00
Non-Directed
Orders(%) Market Orders
5217 530
26.87 273
15.26 155
256 2
2.07 21
098 10
0.10 o
Market Orders as %

of Non-Directed
Total Market Orders Orders
0 0.00

Non-Directed

Orders(%) Market Orders

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

826 100.00

Total Marketable
Limit Orders

Market Orders(%)
49.26
25.12

2030

Total Marketable
Limit Orders

Market Orders(%)
5222
26.90

15.27

Total Marketable
imit Orders

Market Orders(%)

Total Marketable
Limit Orders
0

Marketable Limit
Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders

Marketable Limit

Orders Marketable Limit Orders(%)
0
1
0
1
o
1
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
3333 o 0.00 o 0.00 o o
0.00 0 0.00 0 0.00 0 4
3333 0 0.00 0 0.00 0 0
0.00 o 0.00 o 0.00 o o
3333 0 0.00 0 0.00 0 4
0.00 o 0.00 1 100.00 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
0.00 o 0.00 o 0.00 o o
0.00 0 0.00 4 0.00 0 0
0.00 0 0.00 0 0.00 0 0
0.00 o 0.00 o 0.00 o o
0.00 0 0.00 0 0.00 0 4
0.00 o 0.00 1 100.00 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 N Net Payment Paid/Received for
Non-Marketable Non-Marketable Market per Limit per i i i 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 0.00 0

Other Orders as %
of Non-Directed
Orders

0.00



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(%)

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

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

VIRTU Americas,
LLC(NITE)

JANE STREET
CAPITAL, LLC(INST)
G1 Execution
Services,
LLC(ETMM) 2
Two Sigma

Securities,

LLC(SOHO) 2
UBS Securities,

LLC(uBSS) 10
Instinet

BlockCross(BLKX) 3

46.26 383 46.42 0

2645 219 2655 0

2005 166 2012 0

December 2021

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
264

Market Orders as %
of Non-Directed
Total Market Orders Orders.
264

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
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(%)

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

Limit Orders(%)  Other Orders Other Orders(%)
Citadel Securities
LLC(CDRG)
VIRTU Americas,
LLC(NITE) 78
JANE STREET

CAPITAL, LLC(INST) 52
G1 Execution

Services,

LLC(ETMM) 1
Two Sigma

Securities,

LLC(SOHO) 4
UBS Securities,

LLC(UBSS) 2

44.32 44.32 0

2955 78 29.55 0

19.70 52 19.70 0

December 2021

Option Contracts
Summary

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

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

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

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

0.00 0 0.00 0 0.00 0

Marketable Limit Other Orders as %
of Non-Directed

Total Other Orders Orders

0.00 0.00

Venues

Net Payment
Paid/Received for
Market
Orders(USD)

Venue - Non- Non-Directed
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 Other Orders(%)

Net Payment
Paid/Received for Net Payment
Market for

Limit O

Net Payment

Paid/Received for Net Payment

Net Payment
Paid/Received for

Limit

Net Payment

Other
per hundred shares)

0

Net Payment
Paid/Received for

Limit
hundred shares)  Orders(USD)

for

Other O

hundred shares) Limit Ot

per



