July 2023

S&P 500 Stocks
Summary

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

Total Non-Directed  Non-Directed Orders
Orders as % of All Orders
100,

64

Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%)
Citadel Secu
LLC(CDRG)
Jane Street Capital,
LLCINST)

Market Orders Market Orders(%)

44.44 44.44

2063 2063
G1 Execution
Services, LLC(ETMM)
VIRTU Americas,
LLC(NITE) 9
Two Sigma

19.05 19.05

1429 9 1429

Securities,
LLC(SOHO) 1

July 2023

Non-S&P 500 Stocks
Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed ~ Total Marketable
Lim

Orders as%of All Orders  Total Market Orders Orders Orders

a 10000 37 90.24 4
Venues
Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%)
Citadel Secu
LLC(CDRG) 12 20.49 12 3243
Jane Street Capital,
LLC(INST) 9 18.37 9 2.32
VIRTU Americas,
LLC(NITE) 9 18.37 9 2.32
NASDAQ Execution
Services, LLC(NSDQ) 8 16.33 0 0.00
G1 Execution
Services, LLC(ETMM) 6 1224 6 16.22
Choe EDGX US
Equities
Exchange(EDGX) 3 612 0 0.00
Members
Exchange(MEMX) 1 204 o 0.00
Two Sigma
Securities,
LLC(SOHO) 1 204 1 270
July 2023

Option Contracts
Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable

Orders as%of All Orders  Total Market Orders Orders Limit Orders
0 0.00 0 0.00

Venues

Venue - Non- Non-Directed

directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%)

August 2023

S&P 500 Stocks
Summary
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3rd Quarter, 2023

Marketable Limit
Orders as % of Non-

Non-Marketable
Limit Orders as % of

Other Orders as % of

Directed Orders  Total Non-Marketable Limit Orders d Ord

Marketable Non-Marketable
Orders Marketable Limit Orders(%) Limit Orders

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00

Marketable Limit
Orders as % of Non-

Non-Marketable
Limit Orders as % of

Total
0 0.00

Non-Marketable

imit Orders(%) ~ Other Orders Other Orders(%)
0.00 o
0.00 o
0.00 o
0.00 o
0.00 o

Other Orders as % of

Directed Orders  Total Non-Marketable Li

0.00 a

Marketable Li Non-Marketable

Orders Marketable Limit Orders(%) Limit Orders

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
Marketable Non-Marketable

Orders as % of Non- Limit Orders as % of

9.76

Total
0 0.00

Non-Marketable

Limit Orders(%) ~ Other Orders Other Orders(%)
0.00 o
0.00 o
0.00 o
66.67 o
0.00 o
25.00 o
833 o
0.00 o

Other Orders as % of

Directed Orders  Total Non-Marketable Li

Marketable Limit
Orders

Non-Marketable

Marketable Limit Orders(%) Limit Orders

Total
0 0.00

Non-Marketable
it Orders(%)

Other Orders Other Orders(%)

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

Net Payment Net Payment.
Paid/Received for Paid/Received for
Market Orders(cents Marketable

Net Payment
Paid/Received for
Marketable

Net Payment
I/Received for

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

Net Payment
Paid/Received for

per hundred shares)

0

Net Payment Net Payment.
Paid/Received for Paid/Received for
Market Orders(cents Marketable Li

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)  per hundred shares)

0

Net Payment
Paid/Received for
Non-Marketable

Net Payment

0

Net Payment
Paid/Received for

per

per hundred shares)

0

Net Payment Net Payment.
Paid/Received for Paid/Received for
Market Orders(cents Marketable Limit

)

Net Payment
Paid/Received for
Marketable Limit

Net Payment
Paid/Received for

Limit

per hundred shares) Other Orders(USD)

0

Net Payment
Paid/Received for
Non-Marketable
Limit

Net Payment

per hundred shares)

Net Payment
Paid/Received for

per

per hundred shares)

)

mi ther
per hundred shares) Other Orders(USD)  per hundred shares)



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

Marketable Limit
Orders as % of Non-
Directed Orders

Total Non-Directed  Non-Directed Orders
Orders as % of All Orders
100,

Total Marketable
Limit Orders
98.74

Total Non-Marketable Limit Orders
159

Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%)
Citadel Securities

LLC(CDRG) 66

VIRTU Americas,

LLC(NITE) 36

Jane Street Capital,

LLC(INST) 25

Marketable Limi
Orders

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

4151 66 42,04 0

2264 36 2293 0

15.72 25 15.92 0
G1 Execution

Services, LLC(ETMM) 2
Two Sigma

14.47 23 14.65 0

Securities,
LLC(SOHO) 5

NASDAQ Execution

Services, LLC(NSDQ) 2
UBS Securities,

LLC(UBSS) 2

August 2023

Non-S&P 500 Stocks
Summary

Market Orders as %
of Non-Directed

Marketable Limit

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

Orders as%of All Orders  Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders
88 10000 86 97.73 1 114

Venues

Venue - Non- Non-Directed Marketable

directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%) ~ Orders Marketable Limit Orders(%)

Citadel Securities

LLC(CDRG) 37 3524 36 4186 1

VIRTU Americas,

LLC(NITE) 19 18.10 19 2209 0

G1 Execution

Services, LLC(ETMM) 18 17.14 18 2093 0

NASDAQ Execution

Services, LLC(NSDQ) 16 1524 0 0.00 0

Jane Street Capital,

LLC(INST) 12 11.43 12 13.95 0

Instinet

BlockCross(BLKX) 1 095 0 0.00 0

Choe EDGX US

Equities

Exchange(EDGX) 1 095 0 0.00 0

UBS Securities,

LLc(uBSS) 1 095 1 116 0

August 2023

Option Contracts
Summary

Market Orders as %
Total Non-Directed  Non-Directed Orders of Non-Directed
Orders as%of All Orders  Total Market Orders Orders
1 100.00 1

Marketable Limit

Orders as % of Non-

Directed Orders
0.00

Total Marketable
Limit Orders
100.00 0

Total Non-Marketable Limit Orders

Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%)

Marketable
Orders

Market Orders Market Orders(%) Marketable Limit Orders(%)
Susquehanna

Capital Group(sUSQ) 1 100.00 1 100.00 0

September 2023

S&P 500 Stocks
Summary

Market Orders as %
Total Non-Directed  Non-Directed Orders of Non-Directed ~ Total Marketable
Orders as%of All Orders  Total Market Orders Orders Limit Orders
62 100.00 62 100.00

Marketable
Orders as % of Non-
Directed Orders

Total Non-Marketable Limit Orders

Non-Marketable

Limit Orders as % of Other Orders as % of

ders Total
2 0 000

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 0
0.00 2 100.00 0
0.00 0 0.00 0

Non-Marketable

Limit Orders as % of Other Orders as % of

ders Total
1 114 0 000
Non-Marketable ~ Non-Marketable
Limit Orders imit Orders(%)  Other Orders
100.00 0 0.00 0
0.00 0 0.00 0
0.00 0 0.00 0
0.00 16 9412 0
0.00 0 0.00 0
0.00 0 0.00 1
0.00 1 588 0
0.00 0 0.00 0

Non-Marketable

Limit Orders as % of Other Orders as % of

ders Total
0 000 0 000
Non-Marketable ~ Non-Marketable
Limit Orders imit Orders(%)  Other Orders
0.00 0 0.00 0

Non-Marketable
Limit Orders as % of

Other Orders as % of
ders Total i

0.00

Other Orders(%)

Other Orders(%)

Other Orders(%)

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

0

Net Payment
Paid/Received for
Market Orders(USD)

Net Payment Net Payment.
Paid/Received for Paid/Received for
Market Orders(cents Marketable Limi

Net Payment

Paid/Rece
Marketable

ed for

Net Payment
I/Received for

Net Payment
Paid/Received for
Non-Marketable
Li

Net Payment

Net Payment
Paid/Received for

per hundred shares)

0

Net Payment Net Payment.
Paid/Received for Paid/Received for
Market Orders(cents Marketable

Net Payment

Paid/Recei
Marketable

ed for

Net Payment
Paid/Received for

mi ther
per hundred shares) Other Orders(USD)  per hundred shares)

0

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

0

Net Payment
Paid/Received for

per hundred shares)

0

Net Payment Net Payment
Paid/Received for Paid/Received for
Market Orders(cents Marketable

Net Payment

Paid/Recei
Marketable

ed for

Net Payment
Paid/Received for

per hundred shares) Other Orders(USD)  per hundred shares)

Net Payment
Paid/Received for
Non-Marketable
u

Net Payment

0

Net Payment
Paid/Received for

per hundred shares)

per hundred shares) Other Orders(USD) per hundred shares)



Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%)
Citadel Securities

LLC(CDRG) 30 48.39 30 48.39
VIRTU Americas,

LLC(NITE) 18 2903 18 2903
G1 Execution

Services, LLC(ETMM) 9 1452 9 1452
Jane Street Capital,

LLC(INST) 4 645 4 645
Two Sigma

Securities,

LLC(SOHO) 1 161 1 161
September 2023

Non-S&P 500 Stocks
Summary

Market Orders as %
Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable
Orders as%of All Orders  Total Market Orders Orders Limit Orders
a7 100.00 a7 100.00

Venues

Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%)
VIRTU Americas,

LLC(NITE) 25

Citadel Securities
LLC(CDRG) 12

Market Orders Market Orders(%)

54.35 25 54.35

26.09 12 26.09
G1 Execution

Services, LLC(ETMM) a
Jane Street Capital,

LLCINST) a
Two Sigm

Securities,
LLC(SOHO) 1

September 2023

Option Contracts
Summary

Market Orders as %

Total Non-Directed  Non-Directed Orders of Non-Directed  Total Marketable
[t

Orders as%of All Orders  Total Market Orders Orders Orders
o 0.00 o 0.00
Venues
Venue - Non- Non-Directed
directed Order Flow Non-Directed Orders Orders(%) Market Orders Market Orders(%)

Net Payment Net Payment
Net Payment Net Payment. Paid/Received for  Net Payment. Paid/Received for Net Payment
Net Payment Paid/Received for Paid/Received for ~ Marketable it Paid/Received for ~ Non-Marketable Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Paid/Received for Market Orders(cents Marketable Limit k Limit i i ther
Orders Marketable Limit Orders(%) Limit Orders itOrders(%)  Other Orders Other Orders(%) ~ Market Orders(USD) per hundred shares) ) per hundred shares) Other Orders(USD) ~ per hundred shares)
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
Marketable Limit Non-Marketable
Orders as % of Non- Limit Orders as % of Other Orders as % of
Directed Orders Total Non-Marketable Limit Orders i d Ords Total i
o o 0.00
Net Payment Net Payment
Net Payment Net Payment. Paid/Received for  Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for Paid/Received for ~ Marketable Limit Paid/Received for ~ Non-Marketable Net Payment Paid/Received for
Marketable Li Non-Marketable  Non-Marketable Paid/Received for Market Orders(cents Marketable Limit per k Limit i i ther
Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Market Orders(USD) per hundred shares) ) per hundred shares) Other Orders(USD)  per hundred shares)
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
o 0.00 o 0.00 o 0.00 o o o o o 0
Marketable Non-Marketable
Orders as % of Non- Limit Orders as % of Other Orders as % of
Directed Orders Total Non-Marketable Li i di Total i
o o 0.00
Net Payment Net Payment
Net Payment Net Payment Paid/Received for  Net Payment. Paid/Received for Net Payment
Net Payment Paid/Received for Paid/Received for ~ Marketable Limit Paid/Received for ~ Non-Marketable Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Paid/Received for  Market Orders(cents Marketable Limit per k Limit i i ther
Orders Marketable Limit Orders(%) Limit Orders itOrders(%)  Other Orders Other Orders(%) ~ Market Orders(USD) per hundred shares) ) per hundred shares) Other Orders(USD) ~per hundred shares)




