October 2022

S&P 500 Stocks
Summary

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

740

Venues

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

LLC(CDRG)

G1 Execution

Services,

LLC(ETMM) 1
VIRTU Americas,

LLC(NITE) 1
Jane Street Capital,

LLC(INST)

Two Sigma

Securities,

LLC(SOHO)

UBS Securities,

LLC(UBSS)

Instinet

BlockCross(BLKX)

October 2022

Non-S&P 500 Stocks
Summary

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

Orders. Orders
273
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)

UBS Securities,
LLC(UBSS)

Instinet
BlockCross(BLKX)
Two Sigma

Securities,
LLC(SOHO)
October 2022

Option Contracts
Summary

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

Orders Orders
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

November 2022

S&P 500 Stocks

258

Market Orders as %

of Non-Directed Total Marketable

Total Market Orders Orders Limit Orders
100.00
Non-Directed
Orders(%) Market Orders  Market Orders(%)
3477 258 3486
25.88 192 25.95
2547 189 2554
11.46 85 11.49
135 10 135
081 6 081
027 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(%)
3394 93 34.07
2555 70 25.64
2482 68 2491
13.87 38 13.92
1.09 3 1.10
0.36 o 0.00
0.36 1 037

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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Non-Marketable

Net Payment
Paid/Received for  Net Payment
Market i i

Net Payment
Paid/Received for  Net Payment

Net Payment
Paid/Received for

Limit.

for

Net Payment

Net Payment
Paid/Received for

per

for

Other

) Limit

Net Payment
Paid/Received for  Net Payment

Net Payment
Paid/Received for

Limit.

for

Other

Net Payment

per

Net Payment
Paid/Received for

per

for

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
o 0.00 o 0.00
Net Payment
Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 o 0.00
0 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 2 100.00
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
o 0.00 o 0.00
Net Payment
Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)
0 0.00 0 0.00 0 0.00
0 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 o 0.00
0 0.00 0 0.00 0 0.00
o 0.00 o 0.00 1 100.00
o 0.00 o 0.00 o 0.00
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
Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%)  Orders(UsD)

) Limit

Net Payment

Paid/Received for ~ Net Payment

Net Payment
Paid/Received for

Limit

for

Net Payment

Other O
per hundred shares)

0

Net Payment
Paid/Received for

per
)
0
o
0
o
o
0
o
Net Payment
Paid/Received for  Net Payment
Market i ived for
per Limit
)
0
o
0
o
0
o
o
Net Payment
Paid/Received for Net Payment
Market i ived for
Limit
hundred shares)  Orders(USD)

Limit.

for

Other O

hundred shares)

P

P



Summary

Non-Directed
Total Non-Directed Orders as % of All
Orders Orders
104

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)

UBS Securities,

LLC(UBSS) 1

43

November 2022

Non-S&P 500 Stocks

Summary

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

Orders. Orders

823 100.00
Venues
Venue - Non- Non-Directed

directed Order Flow Orders
Citadel Securities

LLC(CDRG) 290
VIRTU Americas,

LLC(NITE) 210
G1 Execution

Services,

LLC(ETMM) 194
Jane Street Capital,

LLC(INST) 112
Instinet

BlockCross(BLKX) 19
Two Sigma

Securities,

LLC(SOHO) 12
UBS Securities,

LLC(UBSS) 5

November 2022

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

December 2022

S&P 500 Stocks
Summary

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

rders Orders
148
Venues
Venue - Non- Non-Directed

directed Order Flow Orders
Citadel Securities
LLC(CDRG)

Total Market Orders

Non-Directed
Orders(%)
4135
27.88
19.23
10.58
0.96

Total Market Orders
823

Non-Directed
Orders(%)

34.44

24.94

23.04

13.30

Total Market Orders
0

Non-Directed
Orders(%)

Total Market Orders

Non-Directed
Orders(%)

37.16

Market Orders as %
of Non-Directed
Orders
100.00
Market Orders
43
29
20
1
1
Market Orders as %
of Non-Directed
Orders
100.00
Market Orders
290
210
194
112
0
12
H

Market Orders as %
of Non-Directed
Orders

0.00

Market Orders

Market Orders as %
of Non-Directed
Orders

100.00

Market Orders

Total Marketable
Limit Orders

Market Orders(%)
4135

27.88

19.23

10.58

Total Marketable
Limit Orders
0

Market Orders(%)
35.24

2552

2357

13.61

Total Marketable
Limit Orders
0

Market Orders(%)

Total Marketable
Limit Orders

Market Orders(%)

37.16

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
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(%)

0.00

0.00

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

Non-Marketable  Non-Marketable

Limit Orders Limit Orders(%)
0 0.00
o 0.00
o 0.00
0 0.00
o 0.00

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

Non-Marketable ~ Non-Marketable

Limit Orders Limit Orders(%)
0 0.00
o 0.00
0 0.00
o 0.00
0 0.00
0 0.00
o 0.00

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

Non-Marketable
it Orders

Non-Marketable
Limit Orders(%)

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

Non-Marketable
Limit Orders

Non-Marketable
Limit Orders(%)

0 0.00

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 as %
of Non-Directed
Orders

0.00

Other Orders

Other Orders(%)

Other Orders(%)

Other Orders(%)

Other Orders(%)

0.00

0.00

0.00

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
Market Limit Limit for  Other
Orders(usD) hundred shares)  Orders(USD) hundred shares)  Limit O per ther per
0 0
o o
o o
0 0
o o
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
Market per Limit per i i for ther
) hundred shares)  Limit Other per
0 0
o o
4 4
o o
4 4
0 0
o o
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
Market er Limit N i ived for  Other O
Orders(usD) hundred shares)  Orders(USD) hundred shares) P t P
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 for Limit for Net Payment Paid/Received for
Market Limit N i ived for  Other O
Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit O per h: ther per
o o



VIRTU Americas,
LLC(NITE)

G1 Execution
Services,
LLC(ETMM)

Jane Street Capital,
LLC(INST)

Two Sigma
Securities,
LLC(SOHO)

December 2022

Non-S&P 500 Stocks

Summary

Non-Directed

a6

Total Non-Directed Orders as % of All

Orders Orders
993
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,
LLCUINST)

Instinet
BlockCross(BLKX)
Two Sigma
Securities,
LLC(SOHO)

INTL Trading,
Inc.(INTL)

UBS Securities,
LLC(UBSS)

December 2022

Option Contracts
Summary

Non-Directed

100.00

359

Total Non-Directed  Orders as % of All

Orders Orders
0
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

0.00

31.08

2230

Total Market Orders Orders.

993

35.69

27.34

22.66

11.23

Total Market Orders Orders.

0

Market Orders as %

100.00

359

275

28

113

Market Orders as %

0.00

31.08

2230

Total Marketable

Limit Orders

0

Market Orders(%)

3615

27.69

2296

1138

Total Marketable

Limit Orders

0

Market Orders(%)

Marketable Limit
Orders as % of Non-
Directed Orders

0.00

Marketable Limit
Orders

Marketable Limit
Orders as % of Non-
Directed Orders

0.00

Marketable Limit
Orders

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

0.00 0 0.00 0
0.00 0 0.00 0
0.00 0 0.00 0
0.00 0 0.00 0

Non-Marketable

Limit Orders as % of Other Orders as %
of Non-Directed
Total Other Orders Orders
0 0.00
Non-Marketable  Non-Marketable
Limit Orders Limit Orders(%) ~ Other Orders
0.00 0 0.00 0
0.00 0 0.00 0
0.00 0 0.00 0
0.00 0 0.00 0
0.00 0 0.00 13
0.00 0 0.00 0
0.00 0 0.00 0
0.00 0 0.00 0
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
Non-Marketable  Non-Marketable
Limit Orders Limit Orders(%) ~ Other Orders

Other Orders(%)

0.00

0.00

Other Orders(%)

o o o o o
o o o 0 o
0 0 0 0 0
o o o o o
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
Market per Limit per for Other
Limit O per ther per hundred shares)
0 0 0 0 0
o o o o o
o o o o o
0 0 0 0 0
o o o o o
0 0 0 0 4
o o o o o
0 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 for Limit r Net Payment Paid/Received for
Market Limit er N i ived for  Other O
Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit O per hares) Other per )



