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ot Non-Marketable Limit Orders

Marketable imit

Orders a5 %of Non-

Directed Orcers
399

Marketable imit
Orders

Total Non-Marketable Limit Orders

Market Orders a5 %
TotalNon-Directed Orders 3s % of Al Total Market  of Non-Directed Total Marketable
2 orders orders Orders Uimit Orders
20m 10000 3 o
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders(s) Market Orders
Nationsl Financial
ervices LLCIXSTM) 1521 359 1 061
Citadel Securites
Lc(coRa) 1050 28 102 892
VIRTU Americas,
umire) 597 1358 57 2193
Jane Street Capta,
LcnsT) 579 1317 568 2159
61 Execution
services,
Lic(ermm) 28 523 37 1509
New York Stock
Exchange(NYSE) Ed 152 o 0
0AQ Execution
Services, LLC{NSDQ) 0 1 o 0
Two Sigma
Securites,
LLC(s0HO) @ 056 W 152
Instinet
BlockCross(8LKX) 38 086 o 000
Choe EDGXUS
Equities
Exchange(EDGK) » oes ° 0
April 2022
Non-S&P 500 Stocks
Summary
ion Directed Market Orders a5
TotalNon-Directed Orders 3s % of Al Total Market  of Non-Directed  Total Marketable
rs orders Uit Orders
3483 10000 a1 941 13
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders(s) Market Orders
Nationsl Financil
ervices LLCD 2m 12 s 013
Citadel Securites
Lc(coRa) 1228 ne 1150 3849
VIRTU Americas,
ey & 115 7 2165
Jane street Capita,
LcpnsT) 66 1nn &7 u3n
1 Exec
services,
Lc(ermm) s0 15 a1 1643
Choe EDGXUS
Equities
Exchange(EDGX) 126 22 o 000
NASDAQ Execution
Services, LLCINSDQ) B 157 o 000
BlockCross(8LKX) 2 092 o 000
Two Sigma
Securltes,
c(s0HO) s 07 w 17
New York Stock
Exchange(NYSE) 3 06 o 00
April 2022
Option Contracts
Summary
fon Directed Market Orders 25 %
TotalNon-Directed Orders 3s % of Al Total Market  of Non-Directed  Total Marketable
Orders ers Orders Orders s

Marketable Limit
Orders as % of Non-

Directed Orders
19 345

Marketable Limit
Orders

Total Non-Marketable Limit Orders

n

Marketable Limit
Orders as % of Non-

Directed Orders
3 363

Marketable Limit
Orders

Total Non-Marketable Limit Orders

Marketable Limit
Orders as % of Non-
Directed Orders

Total Non-Marketable Limit Orders

ss1 10000 an 7601
Venues
jenue-Non-  NonDirected  NonDiecte
directed Order Fow Orders ders() Market Orders
Citadel Securites
Lc(coRa) 20 a3 204 a5
Susquehanna
ital
Group(susa) 27 2008 10 %13
Dash Financial
Technologies
LLc(oASH) 1 1756 & 1639
Wol
Execution Services
LLe(wex) 7 187 n 261
Morgan stanley &
Company.
ucmsco) E 501 7 sa1
Interactive Brokers
®) 1 016 o 0
May 2022
58P 500 Stocks
Summary
fon Directed Market Orders a5 %
TotalNon-Directed Orders 3s % of Al Total Market  of Non-Directed  Total Marketable
on Orders rs s
513 10000 270 802
Venues
Venue-Non-  NomDirected  NonDirecte
directed Order Flow Orders ders() Market Orders
National Financial
Services LLCD 01 208 o 0
Citadel Securites
R6) 1128 5 1015 382
VIRTU Americas,
Lie(NiTe) Y B01 556 28
61 Execution
LLc(ETMM) s 101 a 1879
Jane Street Capta,
LLcpnsT) 00 1052 54 1820
New York stod
Exchange(NYSE) 20 505 o 000
NASDAQ Execution
Services, LLCINSDQ) 176 30 o 000
Choe EDGXUS
quit
Exchange(EDGK) e 170 ° 0
o igma
Securites,
Lc(sor » 059 z 106
Members
Exchange(MEMX) z 057 o 000
May 202
NonS&P 500 Stocks
Summary
NonDirected Market Orders 25 %
TotalNon-Directed Orders 3s% of Al Total Market  of Non-Directed  Total Marketable
Orders Orders Orders Orders Limit Orders
so13 10000 582 140
Venues
Venue-Non-  NomDirected  NonDirecte
directed Order Flow Orders Orders() Market Orders
NationalFinancial
Services LLCOXSTM) 3483 w020 o 00
Citadel Securites
Lic(coRs) 1825 2108 1715 3008
VIRTU Americas,
i) 1030 18 o7 22
Jane street Capita,
) a7 1010 a5 1898
61 Execution
Servics,
Lc(ETMM) 86 965 79 121

Marketable Limit
Orders

Non-Marketable

Limit Orders s % of
NonDirected
orders Total Other Orders
s0
NonMarketable  Non-Marketable
Limit Orders Limit Orders(¥)
000 o 000
23 s 85
2589 2 121
1961 1 061
16 o 0
0 & a6
1% o 270
392 o 000
000 o 000
00 » 18
Non-Marketable
Limit Orders as % of
NonDirected
orders Total Other Orders
62 1
NonMarketable  Non-Marketable
Limit Orders Limit Orders(¥)
148 o 000
388 1 370
1799 3 093
1739 s 123
1799 a e
000 126 3889
000 5 py
000 o 000
00 1 03
00 s 1080
NonMarketable
Limit Oders 2% of
NonDirected
Orders Total Other Orders
10
NonMarketable  Non-Marketable
Limit Orders UimitOrders()
5238 6 3439
33 10 520
476 @ 2169
000 o 386
as2 B a7
0 o 00
NonMarketable
Limit Oders 2% of
NonDirected
Orders Total Other Orders
255 o s
NonMarketable  Non-Marketable
Limit Orders UimitOrders(%)
00 o 00
ase & as2
20 s 529
21 1 287
1327 2 517
000 20 325
000 176 259
00 & 12
088 o 000
000 z 408
NonMarketable
Limit Oders 2% of
NonDirected
Orders Total Other Orders
209
NonMarketable  Non-Marketable
Limit Orders Uit Orders()
00 o 00
a6 n 23
1982 s 195
v a 0s8
1622 1 024

Other Orders s
of Non-Directed
Orders
02
Net Payment
Net Paymen Net Paymen Paid/Received for Net Payment
NetPayment  Paid/Received for  NetPayment Pald/Recelved for NetPayment  Nom-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundred
OtherOrders  Other Orders(¥)  Orders(usD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) _shares)
1505 9710 o o o o o o
2 013 o o o o o o
5 032 o o o o o o
o 000 o o o o o o
o 0 o o o o o o
o 0 o o o o o o
o 0 o o o o o o
o 000 o o o o o o
3 245 o o o o o o
o 0 o o o o o o
Other Orders s %
of Non-Directed
Orders
037
Net Payment
Net Payment Net Payment Paid/Received for Net Payment
NetPayment  Paid/Received for  NetPayment Pald/Recelved for  NetPayment  Nom-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundred
OtherOrders  Other Orders(¥)  Orders{usD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) shares)
2165 9709 o o o o o o
5 02 o o o o o o
s 018 o o o o o o
o 000 o o o o o o
o 00 o o o o o o
o 000 o o o o o o
o 000 o o o o o o
52 23 o o o o o o
o 00 o o o o o o
o 00 o o o o o o
Other Orders 5%
of Non-Directed
Orders
018
Net Payment
Net Payment Net Payment Paid/Recelved for Net Payment
NetPayment  Paid/Received for NetPayment  Paid/Receivedfor NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundrg
OtherOrders  Other Orders(¥)  Orders(UsD) hundred shares)  Orders(USO) hundred shares)  Limit Orders(USO)  shares) Other Orders(USD)  shares)
o 000 o o o o o o
o 0 o o o o o o
o 000 o o o o o o
o 000 o o o o o o
o 00 o o o o o o
1 10000 o o o o o o
Other Orders 5%
of Non-Directed
Orders
016
Net Paymen
Net Payment Net Payment Paid/Recelved for Net Payment
Netayment  Paid/Received for NetPayment  Paid/Receivedfor NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundrg
OtherOrders  Other Orders(¥)  Orders(UsD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USO)  shares) Other Orders(USD)  shares)
101 811 o o o o o o
3 02 o o o o o o
2 0 o o o o o o
o 000 o o o o o o
o 000 o o o o o o
o 000 o o o o o o
o 000 o o o o o o
o 0 o o o o o o
o 000 o o o o o o
o 000 o o o o o o
Other Orders 5%
of Non-Directed
Orders
004
Net Payment
Net Payment Net Payment Paid/Recelved for Net Payment
NetPayment  Paid/Received for NetPayment  Paid/Receivedfor NetPayment  Non-Marketable Paid/Received for
Net Payment
Market per hundred per hundred
OtherOrders  Other Orders(¥)  Orders(usD) hundred shares)  Orders(USO) hundred shares)  Limit Orders(USO)  shares) Other Orders(USD) shares)
3483 9558 o o o o o o
1 003 o o o o o o
1 003 o o o o o o
o 00 o o o o o o
o 000 o o o o o o



Instinet
BlockCross(BLK) 159
Equities

Exchange(EDGX) 133

DAQ Execution

LLc(s0Ho) 9

May 202

Option Contracts
Summary

orders ers rders
o

10000

Venues

Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders(s)

Lc(core) 256

Grouplsusa) 131

June 2022

58P 500Stocks
Summary

n-Directed
ot Non-Directed Orders 25 % of All  Total Market
ord

21 10000
Venues
Venue-Non-  NonDirected  NonDire
directed Order Fow Orders Orders()

Nationsl Financil
prsT)

ervices L 1383
Citadel ecurites
Lic(coRa) 804
61 Execution
Services,
clerv) 04
Jane street Capita,
s) a7
VIRTU Americas,
L) an
New York stock
Exchange(NYSE) s
DAQ Execution
Services, LLC{NSDQ) s
Choe EDGXUS
Equities
Exchange(EDGX) z
Two Sigma
Securtes,
Lc(s0HO) u
Instinet
BlockCross(BLKX) 2
June 2022
Non-S&P 500 Stocks
ummary

orders orders
2210 10000
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders(s)
Nationsl Financil
Services LLCIXST) 270
Citadel Securites
Lc(coRa) 1381
61 Execution
rvices,
Lc(ermm) o
VIRTU Americas,
ey 04
Jane street Capita,
LicpnsT) 7
Instinet
BlockCross(BLK) 1
DAQ Execution
Services, LLC{NSDQ) B
Choe EDGXUS
Equit
Exchange(EDGX) 92
ew York stod
Exchange(NYSE) «
0 7
June 2022
Option Contracts
Summary

fon Directed
TotalNon-Directed Orders s % of Al Total Market
Orders

rs Orders
78 10000

Venues

jenue-Non-  NonDirected  Non-Di

Venue -Non. rectr
directed Order Fow Orders Onders()

Lic(coRa) s

n-Directed
Total Non-Directed Orders 25 % of All  Total Market
& ord

ion Directed
Total Non-Directed Orders 25 % of All  Total Market
Orders

184 o 00 o
154 o 000 1
128 o 000 1
o7 o 00 o
054 e 038 3

Market Orders a5 % Marketable imit
ofNon-Directed  Total Marketable  Orders 2 % of Non-
Orders UimitOrders Directed Orders_ Total Non-Marketable Limit Orders
sz 4 o077
Marketable imit
Market Orders Orders

s0s3 2 s216 1

2314 128 216 2

1572 & 1350 2
a2 6 e o
28 15 sa2 o
035 o 000 o

Market Orders a5 % Marketable Uimit
ofNon-Directed  Total Marketable  Orders 2 % of Non-
Orders Uit Orders Directed Orders  Total Non-Marketable Limit Orders
237 s s6s
Marketable Uimit
Market Orders Orders

3468 o 000 o

2016 7 3539 o

126 an 203 2

un as 200 »

108 a7 1917 2
52 o 0 o
145 o 0 1
068 o 000 o
080 2 101 3
053 o 00 o

Market Orders a5 % Marketable imit
of Non-Directed  Total Marketable  Orders 2 % of Non-
Orders UimitOrders Directed Orders. Total Non-Marketable Limit Orders

3080 s

Marketable imit
Market Orders Orders

276 o 000 o

1930 1343 12 2

29 a7 520 2

12 7 2029 1

1089 764 1998 2
156 o 00 o
e o 0 o
130 o 000 o
129 o 000 o
12 o 00 o

Market Orders 25 % Marketable Limit

ofNonDirected  Total Marketable  Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders
2 345

Orders Limit Orders
06 7024
Market Orders
4691 198 w7
2005 100 26
o1 o 24
876 6 148
22 n 2
03 o 0

Marketable Limit
Orders

10

2000

000

000

o o
o o
o o
o o
o o

Net Payment
Paid/Received for

Net Payment

o 0 159 436 o
13 220 o 000 o
110 283 o 000 o
& 1659 o 00 o
1 024 o 000 o
Non-Marketable
Limit Orders s % of Other Orders s
NonDirected of NonDirected
Orders TotalOther Orders Orders
139 2 038
Net Payment
NetPayment  Paid/Received for
Market
NonMarketable  Non-Marketable Market
Limit Orders LimitOrders(%)  Other Orders  Other Orders()  Orders(UsD) hundred shares)
s 67 o 0 o
1 083 o 000 o
» 26 o 0 o
5 00 o 0 o
1 083 o 000 o
o 000 2 10000 o

Non-Marketable

Limit Orders s % of Other Orders s %
NonDirected of Non-Directed
Orders TotalOther Orders _Orders

] 2 7 02

000

325

111

000

353

202

142

000

000
00

a8

3043

per hundred
Other Orders(USD) _shares)

o 3
o o
o 3
o 3
o 3
o 3

Net Payment
Paid/Received for

Net Payment

per hundred
Other Orders(USD) _shares)

o o
o o
o o
o o
o o
o o
o o
o o
o o
o o

Net Payment
Paid/Received for

Net Payment

Net Payment
NetPayment  Paid/Received for
Market
NonMarketable  Non-Marketable Market
Limit Orders LimitOrders(%)  Other Orders  Other Orders()  Orders(USD) hundred shares)
o 000 1383 9802 o
1 450 s 028 o
6 18 o 00 o
3 oy o 00 o
2 s 2 0 o
s 757 o 0 o
7 1553 o 00 o
z 736 o 000 o
o 00 o 00 o
o 0o 2 149 o
Non-Marketable
Limit Orders s % of Other Orders s %
NonDirected of Non-Directed
Orders TotalOther Orders Orders
019
Net Paymen
NetPayment  Paid/Received for  Net Payment
Market
NonMarketable  Non-Marketable Market
Limit Orders LimitOrders(%)  OtherOrders  Other Orders()  Orders(USD) hundred shares)

o 000 270 9551 o
s 188 3 on o
u a9 o 00 o
10 23 a 0 o
3 o o 0 o
o 00 15 a2 o
s 23 o 00 o
% 28 o 000 o
2 2160 o 000 o
n fon o 00 o
NonMarketable
Limit Orders 2% of Other Orders 5%
NonDirected of Non-Directed
Orders TotalOther Orders Orders
2595 2 035

Net Payment

per hundred
Other Orders(USD) _shares)

o o
o o
o o
o o
o o
o o
o o
o o
o o
o o

Net Payment
Paid/Received for

Net Payment

Netpayment  Paid/Received for
Market
NonMarketable  Non-Marketable Market
Limit Orders UmitOrders(¥)  Other Orders  Other Orders(%)  Orders(UsD) hundred shares)
6 305 o 000 o

Y 25 o 00 o
1 066 o 000 o
s 280 o 000 o
s 297 o 00 o
o 0 2 10000 o

per hundrg
Other Orders(USD)  shares)

o 3
o 3
o 3
o 3
o 3
o 3



