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April2021
58P S00Stocks
Summary
ion Directed Market Orders as %
TotalNon-Directed Orders as % of Al TotalMarket o Non-Directed Total Marketable
orders Orders orders Orders it Orders
107 10000 1839 5316
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Onders() Market Orders
Citadel Securites
Lic(cors) o 310 a0 sos2
Nationsl Financial
Services LLCXSTM) 71 2885 o 000
VIRTU Americas,
uemiTe) a2 1818 a7 215
JANE ST
capTAL LLClNST) 26 o83 20 153
o8I
Securites,
s & 220 55 520
Execution
Services, LLCINSDQ) a8 17 o 000
UBS Securities,
uc(usss) i 170 @ 248
61 Execution
servics,
Lc(eTMm Bl 137 7 215
New York Stock
Exchange(NYSE) i3 036 o 000
DX US
Equities
Exchange(EDGX) 2 o078 o 000
April2021
Non-S&P 500 Stocks
Summary
NonDirected Market Orders 3s%
Total Non-Directed Orders s %of All Total Market  of Non-Directed
Orders Orders Orders Orders
433 10000 4149 9575
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders onders() Market Orders
National Financial
Services LC(XSTM) 2081 16 o 000
Citadel Securites
Lic(coRs) 209 087 181 an
VIRTU Americas,
e 1135 27 1115 na
w
CAPITAL LLCONST) o2 946 o 1507
uc(eTmm) 150 231 139 a2
Two Sigma
Securites,
Lic(soHo) 102 216 13 525
ecution
Services, LLCINSDQ) 103 157 o 000
ue s,
uc(usss) 5 13 8 2
Choe EDGXUS
Equities
Exchange(EDGK) 6 100 ° 000
Instine
BlockCross(BLIK) s oes ° 000
Apri2021
Option Contracts
Summary
NonDirected Market Orders 3s%
Total Non-Directed Ordersas %o All Total Market  of Non-Directed
Orders ers rders Orders
885 10000 753 8508
Venues
Venue-Non-  NonDirected  NonDi
directed Order Fow Orders onders() Market Orders
Citadel Securites
LLC(coRa) a 684 356 w28
Susquehanna
Capital
Groupls 01 53 m 325
Dash Financial
Technologies
ASH) 100 107 ” 1023
Morgan stanley &
mpany
ucmsco) » a2 Bl 4o
Walverine
Execution Services
5 29 0 1
Interactive Brokers
LC(BKR) a oan o 000
May 2021
58P 500 Stocks
Summary
NonDirected Market Orders 3s%
Total Non-Directed Orders as % ofAll Total Market  of Non-Directed  Total Marketable
Order rders Orders Limit Orders
s 10000 2300 7323
Venues
Venue-Non-  NonDirected  NonDi
directed Order Fow Orders Onders() Market Orders
w York Stock
Exchange(NYSE) 5527 677 o 000
Citadel Securites
Lc(coRra) 125 e 1129 sios
National Financial
Services LC(XSTM) s ses ° 000
VIRTU Americas,
e 755 776 ss0 %2
NASDAQ Execution
Servics, LLC(NSDQ) so1 515 o 000
JANE STREET
CAPITAL LLCUNST) 0 an 316 1829
Two Signa
Securites,
Lic(soHo) B 036 7 a2
61 Execution
Lc(ETMM) o 089 7% 340
BS Securities,
uc(usss) s 060 W 181
Choe EDGXUS
Equities
Exchange(EDGK) o oar o 000
May 2021
Non-S&P 500 Stocks
Summary
Market Orders as %
Total Non-Directed Orders as % of Al TotalMarket o Non-Directed Total Marketable
orders ers rders it Orders
3812 10000 3379 i

Venues

Marketable imit
Orders

Marketable Uit

Orders a5 % o Non

Directed Orders  Total Non-Marketable Uit Orders
192

M

000

2089

129

000

408

2

a2

FEY

1250

38

86

000

2000

00

000

000

Other Orders s %

NonMarketable
Uimit Orders as % of
Non-Directed of NonDirected

rders Total Other Orders Orders
005
Non-Marketable  Non-Marketable.
Limit Orders Limit Orders()  Other Orders
a 192 1
0 000 71
1 038 0
2 1% o
0 000 0
a 706 0
o 000 o
o 000 o
% 49 o
n 2089 o

Non-Marketable

Limit Orders a5 % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders Orders
032
Non-Marketable  Non-Marketable.
Uimit Orders Uimit Orders(%)  Other Orders
o 000 208
1 410 2
2 06 2
3 085 0
1 sa o
0 515 o
103 3249 o
o 000 0
& e o
o 000 as
Non-Marketable
Limit Orders a5 % of Other Orders as %
NonDi of Non-Directed
Orders Total Other Orders Orders
6 068
Non-Marketable  Non-Marketable.
Uimit Orders Uimit Orders(%)  Other Orders
& 918 0
2 Er 1
2 1803 1
2 154 o
% 23 o
o 000 a
Non-Marketable
Limit Orders a5 % of Other Orders as %
NonDi of Non-Directed
Orders Total Other Orders Orders
662 2 005
Non-Marketable  Non-Marketable.
Uimit Orders Uimit Orders(%)  Other Orders
5527 8290 0
%) 438 2
o 000 s
s 262 o
s 747 o
s 126 o
2 03 o
n 016 o
1 027 0
W 050 o
NonMarketable
Uimit Orders as % of Other Orders as %
Non-Direct of NonDirected
Orders Total Other OrdersOrders
920 3 016

Payment
Net Payment Net Payment paid/Received for Net Payment
Net Payment Net Payment Net Payment
Market NetPayment
Market per hundred per hundred
(%) Orders(usp) Orders(usp) shares) shares)
o1 o o o o o
9924 0 o o o o
000 0 o o o 0
000 o o 3 o o
000 0 o 0 o 0
000 o o o o 0
000 0 o o o o
000 o o o o o
000 o o o o o
000 0 o o o o
Net Payment
Net Payment Net Payment paid/Received for Net Payment
Net Payment NetPayment Net Payment
Market Net Payment
Market per hundred per hundred
Orders(uso) Orders(uso) shares) shares)
o724 o o o o o
036 o o o o o
00 o o o o o
000 0 o 0 o o
000 o o o o o
000 0 o o o o
000 0 o 0 o o
000 0 o o o o
000 o o o o o
210 o o o o o
Net Payment
Net Payment Net Payment paid/Received for Net Payment
Net Payment NetPayment NetPayment
Market Net Payment
Market per hundred per hundred
Orders(uso) Orders(uso) shares) shares)
000 0 o o o 0
1667 o o 3 o o
1667 0 o o o °
000 o o o o o
000 o o o o o
6667 o o o o o
Net Payment
Net Payment Net Payment paid/Received for Net Payment
NetPayment NetPayment Net Payment
Market Net Payment
Market per hundred per hundred
Orders(uso) Orders(uso) shares) shares)
000 o o o o 0
024 0 o 0 o o
9929 o o o o o
000 o o o o o
000 o o o o o
000 0 o 0 o o
000 o o o o o
000 0 o o o o
000 o o o o 0
000 o o o o o
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Marketable Uit
Orders

Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders() Market Orders
Citadel Securites
Lc(cors) 1760 257 1638 am
Nationsl Financial
Services LLCXSTM) 17 2397 o 000
New York Stock
Exchange(NYSE) 159 220 o 000
IRTU Americss,
uemTe) 981 1370 o7 28
JANE STREET
capTAL LLCNST) s 713 a 1450
NASDAQ Execution
Servics, LLCINSDY 51 15 o 000
Two Sigma
Securites,
Lic(s0Ho) 12 170 108 328
Choe EDGXUS
les
Exchange(EDGK) m 155 o 000
Lc(ETMM) 104 145 2 279
BS Securities,
uc(uss) 6 o091 & 191
May 2021
Option Contracts
Summary
NonDirected Market Orders as %
TotalNon-Directed Orders as % of Al TotalMarket o Non-Directed Total Marketable
orders Orders rders Orders Uimit Orders
& 10000 sz
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Orders() Market Orders
Citadel Securites
(coRG) i) a0 2] s
Susquehanna
ital
Group(sus 24 321 P 3048
Dash Financial
Technologies
ASH s 707 2 550
Morgan Stanley &
Company
ucimsco) 3 476 » s17
Wolverine
Execution Services
) 2 a6 s 052
Interactive Brokers
reseee 2 029 o 000
June 2021
58P S00Stocks
Summary
NonDirected Market Orders as %
Total Non-Directed Orders as % of Al TotalMarket o Non-Directed  Total Marketable
” ers rders ord Uimit Orders
2500 10000 20m
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Onders() Market Orders
Citadel Securites
R6) 1157 27 1073 ases
Nationsl Financial
Services LCXSTM) 18 08 o 000
VIRTU Americas,
uemiTe) o 57 s61 290
JANE STREET
capTAL LLCNST) 3 578 20 1081
Two Sigma
Securites,
(s0HO) ® 220 7% 352
Instinet
BlockCross(BLKK) ” 210 o 000
61 Execution
services,
Lc(eTMm) & 136 & 01
BS securities,
cuBss) s 13 s 208
New York Stock
Exchange(NYSE) i oes ° 000
EDGXUS
Equities
Exchange(EDGX) v o046 o 000
June 2021
Non-S&P 500 Stocks
Summary
ed frket Orders 2s%
Total Non-Directed Orders s % of Al Total Market  of Non-Directed Total Marketable
Orders on ers
6092 10000 sa2 9558
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Onders() Market Orders
National Financial
Servics ¢ 330 u6 o 000
Citadel Securites
Lc(coRs) 20 030 2859 a5
VIRTU Americas,
ae) 1680 1745 1849 278
JANE STREET
CAPITAL LLCONST) 7 836 7 1368
Two Signa
Securites,
Lic(s0HO) 181 191 S a2
w York Stock
Exchange(NYSE) 181 18 o 000
Lc(ETMM) 167 s 159 278
NASDAQ Execution
Services, LLCINSDQ) 109 13 o 000
UBS Securities,
uc(usss) 100 104 % 1
Instinet
BlockCross(BLKK) m o081 o 000
June 2021
Option Contracts
Summary
NonDirected Market Orders as %
Total Non-Directed Orders 3s % of Al TotalMarket o Non-Directed Total Marketable
orders Orders rders Orders Uimit Orders
E 10000 779
Venues
Venue-Non-  NonDirected  NonDirected
directed Order Fow Orders Onders() Market Orders
Citadel Securites
(coRG) 51 %2 5 ass7
Susquehanna
ital
Group(sus 30 3586 320 a5
Dash Financial
Technologies
ASH 7 727 s 62
Morgan Stanley &
Company
ucimsco) 53 s a 565
Wolverine
Execution Services
LewEx) a8 a7 7 050
Interactive Brokers
reseee 7 o070 o 000

Non-Marketable  Non-Marketable.
Limit Orders Limit Orders()
ses ” 38
000 o 000
000 1590 7918
2676 i 220
12 s 125
000 11 652
2 2 060
000 m 553
2 0 050
141 1 005

NonMarketable
Uimit Orders as % of
rders Total Other Orders
1245 s

Non-Marketable  Non-Marketable.

Limit Orders Limit Orders()
wn @ 000
615 5 638
85 2 27
577 2 2
000 2 572
000 0 000

NonMarketable
Limit Orders as % of
Total Other Orders
207 1

Non-Marketable  Non-Marketable.

Limit Orders Limit Orders()
s2a1 s 23
000 o 000
206 v 1589
1551 B sa1
267 1 053
000 0 000
150 o 000
150 1 053
107 = 2150
000 v 1589

Non-Marketable

Limit Orders a5 % of
Non-Directed
Orders Totl Other Orders
207 1
Non-Marketable  Non-Marketable.
Uimit Orders Limit Orders(%)
000 o 000
00 2 sos
FEY 6 148
13 3 o
400 2 o048
000 181 ast
000 s 192
000 109 %20
000 1 024
000 o 000
NonMarketable
Uimit Orders as % of
rders TotalOther Orders
1563 s

Non-Marketable  Non-Marketable.

Limit Orders Limit Orders()
wa EY s29
ass 16 sa1
42 » 178
27 3 176
000 @ w12
000 o 000
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020

ayment
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330

Other Orders as %
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os1
Other Orders
o
0
1
0
0

Net Payment Net Payment paid/Received for Net Payment
Net Payment Net Payment Net Payment
Market Net Payment
Market per hundred per hundred
%) Orders(usD) Orders(uso) shares) shares)
03 o o o o 3 o o
9608 o o 0 o o o 0
000 o o o o o o o
000 0 o o o 0 o o
000 o o o o o o o
000 o o o o 3 o o
000 0 o 0 o 0 o o
000 o o o o o o o
000 0 o o o 0 o 0
000 o o 0 o o o 0
Net Payment
Net Payment Net Payment paid/Received for Net Payment
Net Payment Net Payment Net Payment
Market Net Payment
per hundred per hundred
%) Orders(usD) Orders(usp) shares) shares)
000 o o o o o o o
000 o o o o o o o
000 o o o o 3 o o
000 o o o o o o 0
000 o o o o 0 o 0
2000 0 o 0 o 0 o o
Net Payment
Net Payment Net Payment paid/Received for Net Payment
Net Payment Net Payment Net Payment
Market Net Payment
per hundred per hundred
) Orders(uso) Orders(uso) shares) shares)
o0e o o o o o o o
9353 0 o o o 0 o o
000 0 o o o 0 o o
000 o o o o o o o
000 o o o o o o o
638 0 o 0 o 0 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 0 o o o 0 o o
n
Net Payment Net Payment paid/Received for Net Payment
Net Payment Net Payment Net Payment
Market Net Payment
Market per hundred per hundred
Orders(uso) Orders(uso) shares) shares)
9738 o o o o 3 o o
0z o o o o o o o
01 o o o o 3 o o
000 o o 0 o o o 0
000 o o 3 o 3 o o
000 o o o o o o o
000 o o o o 0 o 0
000 o o o o 0 o 0
000 0 o 0 o 0 o o
227 0 o o o 0 o o
Net Payment
Net Payment Net Payment paid/Received for Net Payment
Net Payment Net Payment Net Payment
Market Net Payment
per hundred per hundred
) Orders(usD) Orders(usp) shares) shares)
000 o o o o 3 o o
000 o o 0 o o o o
1250 o o o o o o o
000 o o o o o o o
000 0 o o o o o o
750 o o o o o o °



