October 2022

58P S00Stocks
Summary

220 10000

Venues

Venue-Non-  Non-Directed
directed Order Fow Orders

Nationsl Financil
ervices LLCIXSTM)
Citadel Securites
(coRG)

1392
73
s
Lc(ermm)
VIRTU Americas,
ey
Jane street Capita,
LicpnsT)
New York stock
Exchange(NYSE)
DAQ Execution
Services, LLC{NSDQ)
Choe EDGXUS
Equities
Exchange(£DGK)
Instinet
BlockCross(8LKX)
Exchange(MEMX)
October 2022

NonS&P 500 Stocks
Summary

NonDirected
TotalNon-Directed Orders as % of Al
ord

4476 10000

Venues

NonDirected

Venue -Non-
directed Order Fow Orders

Nationsl Financial
2861
1521

1127

01

Equities
Exchange(EDGX) 104

Execution
Ueinsoa)

nasoaq.
Services,
October 2022

Option Contracts

Summary

ion Directed
Total Non-Directed_Orders 33 % of All
orders Orders

Venues

Venue-Non-  Non-Directed
directed Order Fow Orders

1

uemsco)
November 2022
58P S00Stocks
Summary

NonDirected
Orders a5 % of All

Total Non-Directed
orders
218

Venues

Venue -

Non-  NonDirected
directed Order Fow Orders

Order

Nationsl Financial
ces 1202

Citadel Securites

g

VIRTU Americas,

uemire)

03
NASDAQ Execution
Services, LLC{NSDQ) sie
61 Execution

services,
Lic(ermm)

Jane street Capita,
LicpnsT) 28

New York stock
Exchange(NYSE)

Instinet
BlockCross(BLK)
November 2022

500Stocks

Nor
Summary

Venues

Venue-Non-  Non-Directed
directed Order Fow Orders

Nationsl Financil

NASDAQ Execution
Services, LLC{NSDQ)

Marketable imit

Orders a5 %of Non-
Directed Orcers
t

Marketable imit
Orders

USCA SECURITIES LLC - Held NS Stocks and
opti

fons Order Routing.

ath Quarter, 2022

ot Non-Marketable Limit Orders

Marketable Limit

Orders as % of Non-
i rs Total NonMarketable Liit Orders
8

cted Order

Marketable Limit
Orders

Marketable Uimit

Orders a5 % of Non.

Marketable imit
Orders

Uit Orders Directed Orders. Total Non-Marketable Limit Orders
15 170

Marketable imit

Orders a5 % of Non.

Marketable imit
Orders

Uit Orders Directed Orders Total Non-Marketable Limit Orders
s 038

Marketable imit

Orders a5 %of Non-
Directed Orcers
st

Marketable imit
Orders

Total Non-Marketable Limit Orders

Market Orders a5 %
TotalMarket  of Non-Directed  Total Marketable
orders Orders Uimit Orders
214 s
Non-Directed
Orders() Market Orders
%02 o 000
1899 7 3661
23 an %0
18 a6 2%
25 20 1460
204 o 00
251 o 0
116 o 000
103 o 000
060 o 000
Market Orders 25 %
TotalMarket  of Non-Directed  Total Marketable.
. Limit Orders
a8
Non-Diecte
Onders() Market Orders
031 o
238 o 000
1808 113 8
1039 095 216
a6 a0 249
an s B
148 o 00
1 o 0
056 o 000
084 o 000
Market Orders a5 %
TotalMarket  of Non-Directed  Total Marketable
orders Orders
o1 w7
Non-Directed
Orders() Market Orders
a2 = a709
57 195 3245
1328 & 1148
160 2 256
517 2 532
Market Orders a5 %
TotalMarket  of Non-Directed  Total Marketable
rders Orders
s
Non-Directed
Orders(s) Market Orders
3224 o 000
1617 s61 B4
1806 s 577
138 o 000
1073 an 22
638 m B2
249 o 00
188 o 000
I 2 e
0ss o 00
Market Orders a5 5%
TotalMarket of Non-Directed  Total Marketable
orders Orders Uit Orders
2673 7
Non-Directed
Orders(s) Market Orders
3081 o 000
1575 o 000
1519 a0 75
1s9 o1 56
1052 615 2608
5657 320 1286
235 o 000
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Non-Marketable
Limit Ordiers s % of
NonDirected

Orders

NonMarketable
Limit Orders

NonMarketable
Limit Orders 2% of
NonDirected
Orders

NonMarketable  Non-Marketable
Limit Orders UmitOrders() _ Other Orders
287 153
o 000
5 220
e 155
s 12
z 06
161 409
o 00
100 260
o 231
Non-Marketable
Limit Orders as % of
NonDirected
Orders

1953

Total Other Orders

Non-Marketable
Limit Orders()

000

Total Other Orders
1 o

Total Other Orders
o

Other Orders s
of Non-Directed
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
Market per hundred per hundred
OtherOrders  Other Orders(¥)  Orders(UsD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD)  shares) Other Orders(USD) _shares)
1392 o721 o o o o o o o
o 000 o o o o o o o
o 0 o o o o o o o
o 0 o o o o o o o
o 0 o o o o o o o
o 00 o o o o o o o
o 0 o o o o o o o
o 000 o o o o o o o
W 279 o o o o o o o
o 000 o o o o o o o
Other Orders 5 %
of Non-Directed
Orders
o000
t Payment
Net Payment Net Payment Paid/Recelved for Net Payment
Net Payment Paid/Received for  NetPayment  Non-Marketable Paid/Received for

Paid/Received for et Payment
Market

Net Payment

Market
Other Orders(x) _ Orders(usD) hundred shares) _ Orders(USD)
o 000 o o

2861 9588 o o
o 000 o o
o 000 o o
o 00 o o
o 0 o o
o 0 o o
m a2 o o
o 000 o o
o 000 o o
Other Orders s %
of Non-Directed
Orders
om0

hundred shares) _ Limit Orders{Uso)
o o o

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

per hundred

per hundrg
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

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 Mar 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)
& 3008 o 00 o o o o o o o
s 223 o 000 o o o o o o o
s 1955 o 00 o o o o o o o
o e o 00 o o o o o o o
° 503 o 000 o o o o o o o
Non-Marketable
Limit Orders s % of Other Orders s 5%
NonDirected of NonDirected
orders Total Other Orders Orders
1072 o om0
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 1202 9828 o o o o o o o
W 489 o 000 o o o o o o o
3 a7 o 000 o o o o o o o
516 308 o 000 o o o o o o o
2 281 o 00 o o o o o o o
15 1 o 000 o o o o o o o
E n3 o 00 o o o o o o o
o 856 o 000 o o o o o o o
1 0 o 00 o o o o o o o
o 00 2 m o o o o o o o
Non-Marketable
Limit Orders as % of Other Orders s
NonDirected of NonDirected
orders Total Other Orders  Orders
o1
Net Payment
Net Net Paid/Received for Net
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 1850 9526 o o o o o o o
956 289 o 000 o o o o o o o
2 e 2 010 o o o o o o o
I en 2 010 o o o o o o o
1 17 o 000 o o o o o o o
o 059 o 000 o o o o o o o
140 938 o 000 o o o o o o o



Choe EDGXUS
Equit

quities
Exchange(EDGX) 126
New York Stack

Exchange(NYSE) 100
BlockCross(8LKX) %0

November 2022

Option Contracts
Summary

n-Directed
Total Non-DirectedOrders 33 % of All
orders ord

o3 10000
Venues
Venue-Non-  Non-Directed
irected Order Flow Orders
Citadel Securites
Lc(core) =
Susquehanna
capital
Group(susa) 16
Wol
Execution Services
LLe(wex) 92
Dash Financial
Technologies
ASH) ”
Morgan Stanley &
Company.
uemsco) 35
December 2022
58P S00Stocks
Summary
Total Non-DirectedOrders 33 % of All
” Orders
160 10000
Venues
Venue-Non-  Non-Directed
directed Order Fow Orders
Nationsl Financil
ervices LLCIXSTM) 1482
Citadel ecurites
LLC(coRG) 655
VIRTU Americas,
e so1
61 Executi
services,
Lc(ermm) s
Jane street Capita,
LLcpnsT) 35
New York stock
Exchange(NYSE) 0
\Q execution
Services, LLC{NSDQ) s
Two Sigma
Securites,
LLC(s0HO) %
Choe EDGXUS
Equities
Exchange(EDGK) 15
Instin
BlockCross(BLKX) n
December 2022
Non-S&P 500 Stocks
Summary
ion Directed
TotalNon-DirectedOrders 33 % of All
503 10000
Venues
Venue-Non-  Non-Directed
directed Order Fow Orders
Nationsl Financil
Services LCD 3420
Citadel Securites
LLc(coRa) 1653
VIRTU Americas,
e 1188
61 Execution
rvices,
Lc(ermm) 1192
NYSE ArcalARCA) 611
Jane Street Capta,
LLCpnsT) ass
New York stack
Exchange(NYSE) 132
BlockCross(BLKX) 129
Equities
Exchange(EDGK) 107
NASDAQ Execution
Services, LLC{NSDQ) 107
December 2022
Option Contracts
ummary
NonDirected
TotalNon-DirectedOrders a5 % of All
Orders Orders
sa0 10000
Venues
Venue-Non-  Non-Directed
directed Order Fow Orders
Citadel Securites
LLC(coRa) 2
Susquehanna
Capial
Group(susa) w7
Dash Financial
Technologies
restoe 7
Wolver
Execution Services
LLe(wex) n
Morgan stanley &
mpany
uemsco 2

205 o 000 o 000 126 520 o 000 o o o o o o o
153 o 000 1 179 % 65 o 000 o o o o o o o
147 o 000 o 000 o 000 %0 454 o o o o o o o
Non-Marketable
Market Orders a5 % Marketable Uimit Limit Orders as % of Other Orders s %
TotalMarket of Non-Directed  Total Marketable  Orders a5 % of Non- NonDirected of Non-Directed
rders Orders Uit Orders Directed Orders  Total Non-Marketable Limit Orders Orders TotalOther Orders Orders
7 1 261 5 1925 o om0
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
Non-Directed Marketable Uimit NonMarketable  Non-Marketable Market per hundred per hundred
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)
ase o e 2 13 & 83 o 0 o o o o o o o
29 155 3236 2 33 5 303 o 000 o o o o o o o
1831 u so1 1 1667 6 a2 o 000 o o o o o o o
18 o 1023 1 1667 z 1638 o 0 o o o o o o o
538 0 626 o 000 5 303 o 000 o o o o o o o
Non-Marketable
Market Orders a5 % Marketable Uimit Limit Orders s % of Other Orders s %
TotalMarket  of Non-Directed  Total Marketable  Orders a5 % of Non- NonDirected of Non-Directed
orders Orders Uit Orders Directed Orders Total Non-Marketable Limit Orders Orders TotalOther Orders Orders
2138 3 om0
Net Payment
Net Paymen Net Paymen Paid/Received for Net Payment
Netayment  Paid/Received for  NetPayment Pald/Recelved for  NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Non-Directed Marketable imit NonMarketable  Non-Marketable Market per hundred per hundred
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)
24 o 000 o 000 o 000 1482 9926 o o o o o o o
1874 654 348 o 000 1 082 o 000 o o o o o o o
1833 a% 258 1 53 1 082 o 000 o o o o o o o
127 s 278 o 0 o 00 o 00 o o o o o o o
on 35 s o 0 o 0 o 0 o o o o o o o
143 o 0 1 13 s a6 o 0 o o o o o o o
140 o 00 1 33 . 3934 o 0 o o o o o o o
o7 % 139 o 000 o 000 o 000 o o o o o o o
0a o 0 o 00 15 123 o 00 o o o o o o o
03 o 00 o 0 o ] n o o o o o o o o
Non-Marketable
Market Orders a5 % Marketable imit Limit Orders s % of Other Orders s
TotalMarket  of Non-Directed  Total Marketable  Orders a5 % of Non- NonDirected of Non-Directed
order Uit Orders Directed Orders  Total Non-Marketable Limit Orders Orders TotalOther Orders Orders
65 B 108 195 358 o om0
Net Payment
Net Payment Net Payment id/Recelved for Net Payment
NetPayment  Paid/Received for  NetPayment Pald/Recelved for NetPayment  Non-Marketable Paid/Received for
Market Net Payment
Non-Directed Marketable Uimit NonMarketable  Non-Marketable Marke per hundred per hundred
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)
43 o 000 o 000 o 000 3420 %37 o o o o o o o
1809 L61e 39 16 23 » 21 o 000 o o o o o o o
1311 1165 2593 2 a1 © 115 o 000 o o o o o o o
1305 1167 2597 n s 1 134 o 00 o o o o o o o
669 3 000 3 000 611 5858 o 000 o o o o o o o
so1 a5 1008 2 392 3 029 o 000 o o o o o o o
148 o 000 o 000 13 1266 o 000 o o o o o o o
141 o 000 o 000 o 000 129 363 o o o o o o o
w7 o 0 o 00 107 102 o 0 o o o o o o o
w7 o 00 o 00 107 102 o 0 o o o o o o o
NonMarketable
Market Orders 25 % Marketable Limit Limit Orders 2% of Other Orders 5%
TotalMarket  of Non-Directed  Total Marketable  Orders as % of Non- NonDiree of Non-Directed
Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders
a0 s 10 037 000
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
Non-Diecte Marketable Limit NonMarketable  Non-Marketable Market per hundred per hundred
Onders() Market Orders Orders Limit Orders UmitOrders(¥)  Other Orders  Other Orders(%)  Orders(UsD) hundred shares)  Orders(USO) Hundred shares)  Limit Orders(UsD) _ shares) Other Orders(usD)  shares)
a2 0 810 s 2000 i 3286 o 000 o o o o o o o
2579 104 32 3 00 o 00 o 00 o o o o o o o
1316 @ 1000 3 3000 0 28 o 000 o o o o o o o
1245 B 310 o 000 58 aa o 000 o o o o o o o
408 1 a2 o 00 s 257 o 00 o o o o o o o
03 1 024 o 00 1 on o 00 o o o o o o o



