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15t Quarter, 2023

sanuary 2023
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
1975 10000 o1 7 s0 005
Venues
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
Venue-Non-  NonDirected  NonDirected Marketable imit NonMarketable  Non-Marketable Market per hundred per hundred
directed Order Fow Orders Orders(s) Market Orders Orders Limit Orders LimitOrders(%)  Other Orders  Other Orders()  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) _shares)
Nationsl Financial
ervices LLCIXSTM) 1285 3818 o 000 o 000 o 000 1285 9869 o o o o o
Citadel Securites
Lc(coRa) 02 1788 591 3514 o 000 n 290 o 000 o o o o o
VIRTU Americas,
ey ar 1817 a6 2530 o 000 1 026 o 000 o o o o o
61 Executi
services,
Lc(ermm) a0 7 as 527 2 67 3 07 ° 00 o o o o o
DAQ Execution
Services, LLC{NSDQ) 11 53 ° 000 1 53 180 a4 ° 00 o o o o o
New York Stock
Exchange(NYSE) 150 ads ° 000 ° 000 150 058 ° 000 o o o o o
jane Street Capital,
nsT) w7 a3 s ses ° 000 1 035 ° 000 o o o o o
Two Sigma
Securites,
LLC(s0HO) z 080 7 161 o 000 o 000 o 000 o o o o o
Choe EDGXUS
Equities
Exchange(EDGK) 2 on ° 000 ° 000 2 633 ° 000 o o o o o
Instin
BlockCross(BLK) 1 o8 ° 000 ° 000 ° 000 1 123 o o o o o
January 2023
Non-S&P 500 Stocks
Summary
NonMarketable
ion Directed Market Orders a5 5 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 NonDirected
ord ers order Orders Uit Orders Directed Orders Total Non-Marketable Limit Orders Orders TotalOther Orders  Orders
3719 10000 27 577 @ 113 wag 2o 1 003
Venues
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
Venue-Non-  NonDirected  NonDirected Marketable Uimit NonMarketable  Non-Marketable Marke per hundred per hundred
directed Order Fow Orders Orders() Market Orders Orders Limit Oders LimitOrders(%)  Other Orders  Other Orders()  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(UsD) _shares)
Nationsl Financial
Services LCD 2031 226 o 000 o 000 o 000 2031 9835 o o o o o
Citadel Securites
Lc(coRa) 157 2500 1228 3908 1 3256 356 8 o 000 o o o o o
VIRTU Americas,
e a8 1810 869 275 n 2558 7 066 1 005 o o o o o
61 Execution
rvices,
Lc(ermm) 756 o1 w2 26 10 22 a 038 ° 00 o o o o o
New York Stock
Exchange(NYSE) 85 511 ° 000 1 23 3 33 ° 00 o o o o o
Jane street Capita,
Lcnsn) 20 385 ) 24 7 1628 ° 000 ° 00 o o o o o
Choe EDGXUS
Equities
Exchange(EDGX) 138 219 o 000 o 000 138 1307 o 000 o o o o o
NASDAQ Execution
Services, LLCINSDQ) o 138 o 000 o 000 & 524 o 000 o o o o o
Members
Exchange(MEMX) n 075 o 000 o 000 n a5 o 000 o o o o o
Instinet
BlockCross(8LKX) 3 052 o 000 o 000 o 000 3 180 o o o o o
sanuary 2023
Option Contracts
mmary
NonMarketable
ion Directed Market Orders a5 % Marketable imit Limit Orders s % of Other Orders s %
ot Non-Directed Orders 25 % of All  Total Market NonDirected  Total Marketable  Orders 32 % of Non- NonDirected of Non-Directed
onders orders orders Orders Uit Orders Directed Orders.  Total Non-Marketable Limit Orders Orders TotalOther Orders Orders
m sos 24 1820 om0
Venues
Net Payment
Net Paymen Net Paymen Paid/Received for Net Payment
NetPayment  Paid/Received for  NetPayment Pald/Recelved for  NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Venue-Non-  NonDirected  NonDirected Marketable imit NonMarketable  Non-Marketable Market per hundred per hundred
directed Order Fow Orders Orders(s) Market Orders Orders Limit Oders LimitOrders(%)  OtherOrders  Other Orders()  Orders(UsD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(UsD) _shares) Other Orders(USD) _shares)
Citadel Securites
(coRG) m a9 208 5176 10 s w 308 ° 00 o o o o o
Susquehanna
capital
Group(susa) n B 169 840 1 833 1 075 o 000 o o o o o
Dash Financial
Technologies
ast 101 165 n 22 1 a3 z 230 o 00 o o o o o
Walverine
Execution Services
= ” 1068 » 33 ° 000 s a3 ° 000 o o o o o
Morgan Stanley &
Company.
uemsco) 7 365 » 420 o 000 2 150 o 000 o o o o o
February 2023
58P S00Stocks
Summary
Non-Marketable
ion Directed Market Orders a5 5% Marketable Uimit Limit Orders s % of Other Orders s
TotalNon-Directed Orders 3s % of Al TotalMarket  of Non-Directed Total Marketable  Orders as % of Non- NonDirect of Non-Directed
ord orders Orders Uit Orders Directed Orders_ Total Non-Marketable Limit Orders Orders Total Other Orders Orders
1877 530 s 027 1: 2 ox
Venues
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
Venue-Non-  NonDirected  NonDirected Marketable Uimit NonMarketable  Non-Marketable Marke per hundred per hundred
directed Order Fow Orders Orders(x) Market Orders Orders Limit Orders LimitOrders(%)  Other Orders  Other Orders()  Orders(UsD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) _shares) Other Orders(UsD) _shares)
Nationsl Financial
Services 1031 3605 o 000 o 000 o 000 1031 9908 o o o o o
Citadel Securites
Lc(coRa) o7 2187 o6 3528 1 2500 o 000 o 000 o o o o o
VIRTU Americas,
umire) 507 73 so1 2869 1 2500 3 435 2 019 o o o o o
61 Execution
rvices,
Lic(ermm) as 108 an p2e 2 5000 2 230 ° 00 o o o o o
Jane street Capita,
cunsT) 51 s 150 559 ° 000 1 145 ° 000 o o o o o
New York stock
Exchange(N 36 126 ° 000 ° 000 36 5217 ° 00 o o o o o
wo sigma
Securites,
LLC(s0HO) » 08 » 180 o 000 o 000 o 000 o o o o o
Stonex Financial
INC(NTY 1 036 16 092 o 000 o 000 o 000 o o o o o
UBS Securiies,
Lc(usss) 1 o 1 080 o 000 o 000 o 000 o o o o o
Choe EDGXUS
Equities
Exchange(EDGK) 3 o5 ° 000 ° 000 3 1880 ° 000 o o o o o
February 2023
Non-S&P 500 Stocks
Summary
Non-Marketable
Market Orders a5 5% Marketable imit Limit Orders as % of Other Orders s %
Total Non-Directed Orders 25 % of All  Total Market NonDirected  Total Marketable  Orders 32 % of Non- NonDirected of NonDirected
order Orders orders Orders Uit Orders Directed Orders Total Non-Marketable Limit Orders Orders TotalOther Orders Orders
109 2008 2 131 005
Venues
Net Payment
Net Net Paid/Received for Net
NetPayment  Paid/Received for  NetPayment Pald/Recelved for  NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Venue-Non-  NonDirected  NonDirected Marketable imit NonMarketable  Non-Marketable Market per hundred per hundred
directed Order Fow Orders Orders() Market Orders Orders Limit Orders LimitOrders(%)  Other Orders  Other Orders()  Orders(UsD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) _shares)
Nationsl Financil
203 383 o 000 o 000 o 000 203 96583 o o o o o
1085 1865 1056 3478 1 800 16 353 1 004 o o o o o
857 1873 841 270 s 3200 s e o 000 o o o o o
m 130 a1 258 a 1600 B 199 o 00 o o o o o
s a2 2w 800 1 400 1 0z o 00 o o o o o
e 206 o 00 o 00 e 3929 o 00 o o o o o
Equities
Exchange(EDGX) 102 175 o 000 o 000 102 25 o 000 o o o o o



Instinet
BlockCross(BLK)
\Q Execution
Q)
LLc(s0Ho)
February 2023
Option Contracts

Summary

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

rs orders
10000
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders()
Citadel Securites
Lc(core) 20
Susquehanna
capital
Group(st 165
Dash Financial
Technologies
ast 8
Execution Services
= e
Morgan Stanley &
ompany
uemsco) 3
March 2023
58P S00Stocks
Summary
NonDirected
ot Non-Directed Orders 25 % of All  Total Market
orders Orders rders
10000
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders(s)
Nationsl Financil
Services LLCIXST) 1039
Citadel Securites
LLc(coRa) 569
VIRTU Americas,
e an
61 Execution
services,
Lic(ermm) m
Jane street Capita,
) 134
\Q Execution
Services, LLC{NSDX 101
ew York Stock
Exchange(NYSE) 2
00
Equities
Exchange(EDGX) 2
BlockCross(8LKX) 15
Two Sigma
Securltes,
Lc(soHo) 15
March 2023
Non-S&P 500 Stocks
ummary
ion Directed
Total Non-Directed Orders 25 % of All  Total Market
orders Orders orders
3518 10000
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders()
Nationsl Financil
rvices LLCIXSTM) 239
Citadel Securites
Lc(coRa) 1225
VIRTU Americas,
e 89
61 Executi
services,
Lc(ErMm 7
Jane street Capita,
LicpnsT) 06
New York stock
Exchange(NYSE) S
DAQ Execution
Services, LLC{NSDQ) s
Choe EDGXUS
Equities
Exchange(EDGX) %
Instinet
BlockCross(8LKX) 6
Exchange(MEMX) i
March 2023
Option Contracts
Summary

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

Venues

Venue-Non-  Non-Directed

Non-Directed
directed Order Fow Orders Orders()

0)

195

uemsco)

a

235

1828

1ss

817

3630

1988

1642

13

330

278

1980

1852

1258

B

a7

253

o
o
2
Market Orders a5 %
of NonDirected
Orders
29
Market Orders
m
152
0
s
s
Market Orders a5 %

of Non-Directed

790

Market Orders

Market Orders a5 %
of Non-Directed
Orders

37

Market Orders

Market Orders s 5%
of NonDirected
Orders

732

Market Orders

183

Total Marketbi .
Uit Orders Directed Orders  Total Non-Marketable Limit Orders
% a4

Marketable imit

Orders 35 %of Non.

Marketable imit
Orders

Total Marketable:

Marketable imit
Orders a5 %of

Marketable Uimit
Orders

Non-
Uit Orders Directed Orders  Total Non-Marketable Limit Orders
3 016

000 o
3568 1
2078 o
295 1
sa3 1
0 o
0 o
000 o
000 o
0ss o
Marketable imit
Total Marketable  Orders 32 % of Non-
Uit Orders Directed Orders. Total Non-Marketable Limit Orders
Marketable imit
Orders
000 o
220 1
200 2
21 s
942 3
0 o
0 o
000 o
037 o
000 o
Marketable imit
Total Marketable  Orders 33 % of Non-

Uit Orders

Directed Orcers
393

Marketable imit
Orders

Total Non-Marketable Limit Orders

23

ss17

128

103

w2

000

33

000

313

313

000

000

000

3654

a2

154

000

000

000

5157

71

107

o 00 n 208 o o o o o o o
& Ba7 o 00 o o o o o o o
o 000 1 004 o o o o o o o
Non-Marketable
Limit Orders s % of Other Orders s %
NonDirected of Non-Directed
Orders TotalOther Orders Orders
166 o om0
Net Payment
Net Payment Net Payment id/Recelved for Net Payment
NetPayment  Paid/Received for  NetPayment Pald/Recelved for NetPayment  Nom-Marketable Paid/Received for
Market Net Payment
NonMarketable  Non-Marketable Marke per hundred per hundred
Limit Orders LimitOrders(®)  Other Orders  Other Orders()  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) _shares)
s 258 o 00 o o o o o o o
s 460 o 000 o o o o o o o
s 258 o 0 o o o o o o o
& 3008 o 00 o o o o o o o
s 460 o 000 o o o o o o o
Non-Marketable
Limit Orders as % of Other Orders s
NonDirected of Non-Directed
Orders TotalOther Orders  Orders
189 1 o0s
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
NonMarketable  Non-Marketable Market per hundred per hundred
Limit Orders LimitOrders(®)  Other Orders  Other Orders()  Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) shares)
o 000 1039 9848 o o o o o o o
s 7 1 009 o o o o o o o
o 000 o 000 o o o o o o o
3 1 o 0 o o o o o o o
o 00 o 0 o o o o o o o
101 e o 00 o o o o o o o
2 an o 0 o o o o o o o
2 929 o 000 o o o o o o o
o 000 15 102 o o o o o o o
o 00 o 00 o o o o o o o
Non-Marketable
Limit Orders as % of Other Orders s ¢
NonDirected of Non-Directed
Orders TotalOther Orders Orders
om0
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
NonMarketable  Non-Marketable Market per hundred per hundred
Limit Orders LimitOrders(%)  Other Orders  Other Orders()  Orders(UsD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) _shares)
o 000 233 9762 o o o o o o o
10 1% o 000 o o o o o o o
7 13 o 000 o o o o o o o
7 1 o 00 o o o o o o o
o 0 o 00 o o o o o o o
s 310 o 0 o o o o o o o
15 28 o 00 o o o o o o o
% 1730 o 000 o o o o o o o
o 000 57 238 o o o o o o o
i 819 o 000 o o o o o o o
Non-Marketable
Limit Orders s % of Other Orders s %
NonDirected of NonDirected
Orders Total Other Orders Orders
775 o om0
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
NonMarketable  Non-Marketable Market per hundred per hundred
Limit Orders LimitOrders(®)  Other Orders  Other Orders()  Orders(UsD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(UsD) _shares) Other Orders(USD) shares)
s 3801 o 00 o o o o o o o
2 102 o 000 o o o o o o o
2 2 o 00 o o o o o o o
7 13 o 00 o o o o o o o
s 284 o 000 o o o o o o o



