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3rd Quarter, 2022

1aly 202
58P S00Stocks
Summary
Non-Marketable
Market Orders a5 % Marketable imit Limit Orders s % of Other Orders s
TotalNon-Directed Orders 3s % of Al TotalMarket  of Non-Directed  Total Marketable  Orders as % of Non- NonDirected of Non-Directed
” Orders orders Orders Uimit Orders Directed Orders Total Non-Marketable Limit Orders Orders TotalOther Orders Orders
423 10000 2368 3 o s0 oz
Venues
Venue-Non-  NonDirected  NonDirected Marketable imit NonMarketable  Non-Marketable
directed Order Fow Orders Orders(s) Market Orders Orders Limit Orders UmitOrders(¥)  Other Orders  Other Orders(¥)
Nationsl Financial
ervices LLCIXSTM) 1138 313 o 000 o 000 o 000 1138 9718
Citadel Securites
Lic(coRa) m 22 75 13 o 000 6 208 1 009
61 Execution
services,
Lic(ermm) 500 1378 500 2308 ° 000 o 00 o 00
VIRTU Americas,
i) a6 B1 7 2156 ° 000 s I a 03
Jane street Capita,
LicpnsT) w2 1108 3 1810 ° 000 B N o 0
New York stock
Exchange(NYSE) s a0 ° 000 3 10000 w2 asx o 0
DAQ Execution
Services, LLC{NSDQ) B 251 ° 000 ° 000 B 3149 o 00
Instin
BlockCross(BLKX) s 077 ° 000 ° 000 ° 00 = 23
it
Exchange(EDGX] % on o 000 o 000 % 900 o 000
o Sigma
Securtes,
Lic(s0Ho) s o7 s 120 ° 000 o 00 o 0
1ty 2022
Non-S&P 500 Stocks
Summary
Non-Marketable
ion Directed Market Orders s % Marketable imit Limit Orders s % of Other Orders s %
TotalNon-Directed Orders 3s % of Al TotalMarket  of Non-Directed  Total Marketable  Orders as % of Non- NonDirected of Non-Directed
ord order Uit Orders Directed Orders. Total Non-Marketable Limit Orders Orders TotalOther Orders Orders
3261 o7 135 s 12 B a2 10 031
Venues
Venue-Non-  NonDirected  NonDirected Marketable imit NonMarketable  Non-Marketable
directed Order Fow Orders Orders(x) Market Orders Orders Limit Orders UmitOrders(¥)  Other Orders  Other Orders(¥)
Nationsl Financil
Services LCD 200 315 o 000 o 000 o 000 200 9592
Citadel Securites
Lc(coRa) 1066 1854 1083 3548 s 2000 5 076 ° 023
VIRTU Americas,
umire) &7 e o6 265 s 78 3 046 o 000
61 Execution
rvices,
Lic(ermm) o 17w &6 23 1 pe 2 030 1 aos
Jane street Capita,
cunsT) st 53 s 1806 B un a s o 00
New York stock
Exchange(NYSE) 250 n o 000 3 567 21 pren o 00
NYSE ArcalARCA) 10 23 o 000 o 000 140 2128 o 000
Choe EDGX
Equities
Exchange(EDGK) 10 191 ° 000 ° 000 10 172 o 00
istinet
BlockCross(BLKX) £l 13 a 01 1 22 ° 00 s 256
NASDAQ Execution
Services, LLC{NSDQ) 6 115 ° 000 ° 000 6 1003 o 00
Jaly 2022
Option Contracts
ummary
NonMarketable
NonDirected Market Orders 25 % Marketable Limit Limit Oders 2% of Other Orders 5%
TotalNon-Directed Orders 3s % of Al TotalMarket  of Non-Directed  Total Marketable  Orders as % of Non- NonDiree of Non-Directed
Orders Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Lt Orders Orders Total Other Orders Orders
506 10000 a7 24 K 1542 040
Venues
Venue-Non-  NomDirected  NonDirected Marketable Limit NonMarketable  Non-Marketable
directed Order Fow Orders Orders() Market Orders orders Limit Orders UmitOrders()  Other Orders  Other Orders()
Citadel Securites
LLC(coRa) 25 w0 189 a3 s e 2 3568 o 000
Dash Financial
Technologies
Lc(oasH) 18 %3 w 2506 2 22 1 200 o 0
Susquehanna
capital
Group(susa) 107 2045 102 264 3 33 2 211 o 000
Wolverine
Execution Services
LLe(wex) a 82 4 096 o 000 3 a105 o 000
Morgan stanley &
mpany
ucmsco) s 153 s 120 ° 000 3 216 o 0
Interactive Brokers
®) 2 038 ° 000 ° 000 ° 00 2 10000
August 2022
58P 500 Stocks
Summary
NonMarketable
NonDirected Market Orders 25 % Marketable Limit Limit Orders 2% of Other Orders 5%
TotalNon-Directed Orders 3s% of Al TotalMarket  of Non-Directed  Total Marketable  Orders as % of Non- NonDirected of Non-Directed
Orders Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
1734 10000 1674 9650 5 006
Venues
Venue-Non-  NomDirected  NonDirected Marketable Limit NonMarketable  Non-Marketable
directed Order Flow Orders Onders() Market Orders orders Limit Orders UmitOrders()  Other Orders  Other Orders()
National Financial
Services LLCDXSTM) 31 353 ° 000 ° 000 ° 00 B 9915
Citadel Securites
Lic(core) 550 2013 555 359 1 10000 2 06 1 on
61 Execution
LLC(ETMM) 9 1873 ' 296 o 000 o 000 o 000
VIRTU Americas,
umire) 27 17 2 na o 000 2 063 o 000
Jane Street Capta,
LLcpnsT) 201 720 201 1325 o 000 o 000 o 000
New York stod
Exchange(NYSE) 196 708 o 000 o 000 196 125 o 000
NASDAQ Execution
Services, LLCINSDQ) o 220 o 000 o 000 e 1906 o 000
Choe EDGXUS
Equities
Exchange(EDGK) s 155 ° 000 ° 000 s Bas o 00
Two Sigma
Securites,
LLC(s0HO) 2 083 2 152 o 000 o 000 o 000
Members
Exchange(MEMX) 15 054 o 000 o 000 15 469 o 000
August 2022
NonS&P 500 Stocks
Summary
NonMarketable
NonDirected Market Orders 25 % Marketable Limit Limit Oders 2% of Other Orders 5%
TotalNon-Directed Orders 3s% of Al Total Market  of Non-Directed  Total Marketable  Orders as % of Non- Non.Di of Non Directed
on ” Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders
518 10000 4506 i 064 187 2 004
Venues
Venue-Non-  NonmDirected  NonDiecte Marketable Limit NonMarketable  Non-Marketable
directed Order Fow Orders Onders() Market Orders Orders Limit Orders UmitOrders()  Other Orders  Other Orders()
National Financial
Services LLCDXSTM) 3025 20 ° 000 ° 000 ° 000 3225 %02
Citadel Securites
(coRG) 1713 1965 1685 n8 s %47 1 28 1 003
61 Execution
LLc(ETMM) 1251 1836 1231 %17 n 23 o e o 000
VIRTU Americas,
e 1139 1307 1125 59 7 2059 6 088 1 003
Jane Street Capta,
LLcpnsT) &0 689 se1 1256 5 171 s 058 o 000
New York stod
Exchange(NYSE) 195 220 o 000 1 204 190 2836 o 000

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
Orders(usp) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) _shares)
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
Net Payment
Net Payment Net Payment Paid/Received for Net Payment
NetPayment  Paid/Received for  NetPayment Pald/Recelved for  NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundred
Orders(usp) hundred shares)  Orders(SD) hundred shares)  Limit Orders(UsD) shares) Other Orders(UsD) _shares)
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
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
Orders(uso) hundred shares)  Orders(USO) hundred shares)  Limit Orders(UsD)  shares) Other Orders(usD) _ shares)
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
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
Orders(uso) hundred shares)  Orders(USO) hundred shares)  Limit Orders(USO)  shares) Other Orders(USD) shares)
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
Net Payment
Net Payment Net Payment Paid/Recelved for Net Payment
NetPayment  Paid/Receivedfor NetPayment  Paid/Receivedfor NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundred
Orders(uso) hundred shares)  Orders(USD) hundred shares)  Limit Orders(UsD) _ shares) Other Orders(UsD)  shares)
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o
o o o o o o o



Choe EDGXUS
Equit

quities
Exchange(EDGX) 133
NASDAQ Execution

Services, LLC{NSDQ) 115
NYSE ArcalaRCa) 100
Instinet

BlockCross(BLK) &

August 2022

Option Contr
ummary

NonDirected
TotalNon-Directed Orders a5 % of Al Total Market
Orders Orders Orders

&0 10000
Venues
Venue-Non-  NonmDirected  NonDiecte
directed Order Flow Orders Orders()
Citadel Securites
Lic(coRa) 20
Dash Financial
Technologies
Lc(oAsH) 18
Susquehanna
capital
Group(susa) 128
Wolverine
Execution Services
LLe(wex) B
Morgan stanley &
mpany
ucmsco) 1
September 2022
58P 500 Stocks
Summary
NonDirected
Total Non-Directed Orders s % of Al Total Market
on e
1965 10000
Venues
Venue-Non-  NonmDirected  NonDirecte
directed Order Flow Orders Orders()
National Financil
Services LLCOXSTM) 1101
Citadel Securites
(coRG) &
61 Execution
Lc(ETMM) an
VIRTU Americas,
uemire) 6
Jane Street Capta,
rere 28
NASDAQ Execution
Services, LLC{NSDQ) &
New York stack
Exchange(NYSE) 36
Two Sigma
Securltes,
Lic(s0HO) 2
stinet
BlockCross(BLKX) »
X
Equities
Exchange(£DGX) 1
September 2022
NonS&P 500 Stocks
Summary
fon Directed
Total Non-Directed Orders a5 % of Al Total Market
on on
3796 10000
Venues
Venue-Non-  NonmDirected  NonDiecte
directed Order Flow Orders Onders()

NationalFinancil

Services LLCOXSTM) 2775
Citadel Securites

(coRG) 1316
61 Execution
LLC(ETMM) 954
VIRTU Americas,
e 89
Jane Street Capta,
LLepnsT) 9
New York stod
Exchange(NYSE) m
NASDAQ Execution
Services, LLCINSDQ) 133
Choe EDGXUS
Equities
Exchange(EDGK) e
It
American(AMEX) £l
NYSE ArcalARCA) ”

September 2022
Option Contracts
Summary

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

10000

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

Lc(core) a3
Susquehanna
capital
Group(susa) 113
Dash Financial
Technologies
Lc(oasH) 108
Execution Services

= s
Morgan Stanley &
Company.
uemsco) 2

153 o
e o
115 o
on o
Market Orders 25 %
of Non-Directed
Orders
a9 na
Market Orders
a3 m
1931 0
1931 2
1833 10
2 15
Market Orders 25 %

of Non-Directed

1902 9883
Market Orders
a7 o
209 &7
1553 an
1333 04
683 28
223 o
118 o
on 2
I o
053 o
Market Orders 25 %

of Non-Directed

3523 9281
Market Orders
350 o
1828 1268
1328 o2
1239 86
568 388
376 o
185 o
m o
en o
107 o
Market Orders a5 %
of NonDirected
Orders
a5 7686
Market Orders
s0s3 256
1708 108
1629 ”
13 s
48 1

Total Marketable  Orders a5 % of Non-
Limit Orders i

000
00

Marketable Limit

cted Orders  Total Non-Marketable Limit Orders

Marketable Limit
Orders

Total Marketable:
Limit Orders

94

fry

21

Directed Orders
1 005

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

Marketable Limit
Orders

Total Marketable:
s

328

%8

501

1185

000

000

Directed Orders
% 121

Marketable Limit
Orders a3 % of Non-
Total Non-Marketable Limit Orders

Marketable Limit
Orders

00 o
817 2
258 °
279 7
107 °
000 o
000 o
00 o
000 o
000 o
Marketable imit
Total Marketable  Orders 32 % of Non-
Uit Orders Directed Orders Total Non-Marketable Limit Orders
182
Marketable Uimit
Orders
600 a
2 s
1621 o
105 1
400 2

204
000

023

077

5000

000

000

5000

000

w

asas

1957

1522

1957

000

00
000

%3

3636

1818

133 1904
114 1667
100 162

o 00

NonMarketable

Limit Orders 2% of

NonDiree

Orders Total Other Orders
2565

NonMarketable  Non-Marketable
Limit Orders Uimit Orders()
& 313
. 28
2 100
85 a2
3 149
NonMarketable

Limit Oders 2% of
NonDiree

ord Total Other Orders
2 2

NonMarketable  Non-Marketable
Limit Orders UimitOrders()
o 00
1 08
1 081
1 o081
o 000
& 5403
36 2003
o 00
o 00
16 1250
NonMarketable
Limit Oders 2% of

NonDirected
Orders Total Other Orders
3 o

NonMarketable  Non-Marketable
Limit Orders Uit Orderst)
o 00
= a1
B 158
v 207
1 146
A 301
133 1620
1 1510
0 9
” 938
Non-Marketable
Limit Orders as % of
NonDirected
orders Total Other Orders
132 o

NonMarketable  Non-Marketable
Limit Orders Limit Orders(¥)

& 172

1 036

a1 st

& 3898

n 621

Other Orders 5%
of Non-Directed

Orders

o000

Other Orders
o
o
o
o
o
Other Orders 5%
of Non-Directed
Orders
010

Other Orders

1101

Other Orders 5%
of Non-Directed
Orders

Other Orders

o000

2775

Other Orders s %
NonDirected

of
Orders

Other Orders

om0

000
0

Other Orders(¥)

000

Other Orders()

000
009

000

000

000

Other Orders()

9792

000
000
000

000

00
000

Other Orders(¥)

00

o o o o o o
o o o o o o
o o o o o o
o o o o o o
Net Payment
Net Payment Net Payment Paid/Recelved for Net Payment
Netpayment  Paid/Receivedfor NetPayment  Paid/Receivedfor NetPayment  Non-Marketable Paid/Received for
Net Payment
Market per hundred per hundred
Orders(uso) hundred shares)  Orders(USO) hundred shares)  Limit Orders(USO)  shares) Other Orders(UsD) shares)
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
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
Orders(uso) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USO)  shares) Other Orders(UsD)  shares)
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
Net
Net Payment Net Payment Paid/Recelved for Net Payment
Netpayment  Paid/Receivedfor NetPayment Paid/Receivedfor NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundred
Orders(uso) hundred shares)  Orders(USD) hundred shares)  Limit Orders(UsD) _ shares) Other Orders(usD)  shares)
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o
Net Payment
Net Payment Net Payment Paid/Received for Net Payment
NetPayment  Paid/Received for  NetPayment Pald/Recelved for  NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Market per hundred per hundred
Orders(usp) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) _shares) Other Orders(USD) _shares)
o o o o o o
o o o o o o
o o o o o o
o o o o o o
o o o o o o



