Aoril 2022
58P 500 Stocks
Summary

Non-Directed
Total Non-Directed _ Orders as % of All
Orders. Orders

197 10000
Venues
Venue - Non- Non-Directed
3
s
5
Services,
ucteTm) 2
NASDAQ Execution
Services, LLCINSDQ) v
4
s

Aoril 2022

Non-S&P 500 Stocks
Summary

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

1002 10000
Venues
Venue - Non- Non-Directed
directed Order Flow Orders

tadel Securities
LCICORG) an
TU Americas,
ucime) 210
Jane Street Capital,
ucunsn 206
1 Execution
Services,
ucteram) 195
Two Sigm;
Securities,
uicisoHo) s
Instinet
BlockCross(BLKX) 7
Choe EDGX U

wities
ExchanelEDGK) 7
NASDAQ Execution
Services, LLCINSDQ) 7
UBs Securities,
uciusss) 7
Members
ExchangelMEMX) 2
Roril 2022
Option Contracts

Non-Directed

Total Non-Directed  Orders as % of All
rders Orders

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

May 2022
58P 500 Stocks
ummary
Non-Directed

Total Non-Directed  Orders as % of All
Orders Orders

305 10000
Venues
Venue- Non-Directed

e - Non-
directed Order Flow Orders

e 19
TU Americas,

ucime) 68

61 Execution
rices,

Luctermm) e

Jane Street Capita,

ucunsn 50
w York tock

Exchange(NYSE] 2

Two sigma

Securities,

ucisoHo) s

Choe EDGX U

Equities

Exchange(EDGX) 2

NASDAQ Execution

Services, LLCINSDQ) 2
Exchange(MEMX) 1
UBS Securites,
uciusss) 1
Mav2022
Non-58P 500 Stocks
Summary
Non-Directed

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

832 10000
Venues

Non- Non-Directed

directed Order Flow Orders
tade Securities
ucicors) 339
IRTU Americas,
ucime) 169
61 Execution
Services,
Luctermm) 159
Jane treet Capital
ucunsn 145
New York Stock
Exchange(NYSE] 15

Market Orders as %

Marketable Limit

Total Market Orders Orders Limit Orders
7

Directed Orders
o

Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders(%)  Orders
3041 3 3620
ua2 s 2746
1982 5 228
1248 2% 147
783 o 000
180 o 000
184 4 207
022 o 000
046 1 052
Market Orders as % Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
9856
Non-Directed Marketable Limit
Orders(x) MarketOrders  Market Orders(%)  Orders
3866 a0 3934
1976 210 2045
1938 203 1977
1834 195 1899
075 s o
056 o 000
086 o 000
056 o 000
086 7 o088
019 o 000
Market Orders as % Marketable Limit
Total Market Orders Orders LimitOrders Directed Orders
o o
Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders(%)  Orders
Market Orders as % Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
302
Non-Directed Marketable Limit
Orders(x) MarketOrders  Market Orders(%)  Orders
331 18 3907
2018 6 25
17.80 & 1987
1484 50 1656
861 o 000
148 s 166
059 o 000
059 o 000
030 o 000
030 1 03
Market Orders as % Marketable Limit
Total Market Orders Orders Limit Orders Directed Orders
Non-Directed Marketable Limit
Orders() MarketOrders  Market Orders(%)  Orders
39.70 31 w097
1979 165 2042
1852 156 1931
1698 140 3
21 o 000
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2nd Quarter, 2022

Non-Marketable.
Other Orders as %

Non-Directed of Non-Di
Total Non-Marketable Limit Orders Total Other Orders  Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable  Non-Marketable
Marketable Limit Orders(%) LimitOrders Uimit Ordersi%)  Other Orders Orderstuspl
000 0 000 0 000 0 0 o o o
000 o 000 o 000 o o o o o
000 0 000 0 000 0 0 o o o
000 1 a3s o 000 o o o o o
10000 15 6957 0 000 0 0 o o o
000 4 1739 o 000 o o o o o
000 0 000 0 000 0 0 o o o
000 2 870 o 000 o o o o o
000 0 000 0 000 0 0 o o o
Non-Marketable.
Limit Orders as % of Other Orders 2s%
Non-Directed of Non-Directed
Total Non-Marketable Limit Orders Orders Total Other Orders ~ Ord
000
Net Payment Net Payment Net Payment
Net Payment Net Payment ayment
Net Payment Market Net Payment Paid/Received for
Non-Marketable  Non-Marketable
Marketable Limit Orders(%) Limit O LimitOrders(%)  Other Orders Ordersiusp)
7143 2 909 0 000 0 0 o o o
000 0 000 o 000 o o o o o
2857 1 ass 0 000 0 0 o o o
000 0 000 o 000 o o o o o
000 o 000 0 000 0 0 o o o
000 0 000 7 10000 o o o o o
000 7 182 0 000 0 0 o o o
000 7 s o 000 o o o o o
000 o 000 0 000 0 0 o o o
000 2 909 o 000 o o o o o
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Total Non-Marketable Limit Orders Orders Total Other Orders ~ Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Recelved for
Non-Marketable  Non-Marketable
Marketable Limit Orders(%) imit Orders UimitOrders(%)  Other Orders Orders(uso)
Non-Marketable.
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
3 1 033
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable  Non-Marketable
Marketable Limit Orders(%) Limitor Limit Ordersi%)  Other Orders Ordersiusp)
000 o 000 1 10000 0 0 o o o
000 0 000 o 000 o o o o o
000 o 000 0 000 0 0 o o o
000 0 000 o 000 o o o o o
000 2 8529 0 000 0 0 o o o
000 o 000 o 000 o o o o o
000 2 588 o 000 o o o o o
000 2 s88 o 000 o o o o o
000 1 290 o 000 o o o o o
000 o 000 o 000 o o o o o
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Non-Marketable  Non-Marketable
Marketable Limit Orders() Limit Orders Uimit Ordersi%)  Other Orders Ordersiusp)
3333 1 ass 0 000 0 0 o o o
1905 o 000 o 000 0 0 o o o
1429 o 000 0 000 0 0 o o o
28 o 000 o 000 0 0 o o o
476 7 727 0 000 0 0 o o o



Securities,

ucisoHo) 2 141 n 136 1
UBS Securities,
uctusss) B 059 B 062 o
Instinet
BlockCross(BLKX) 3 035 o 000 o
Choe EDGX U
Equities
ExchangelEDGX) 3 035 o 000 o
Members
ExchangelMEMX) 1 012 o 000 o
Mav2022
Ootion Contracts
Non-Directed Market Orders as % Marketable Lis

Total Non-Directed  Orders as % of All
Orders rders Total Market Orders Orders Limit Orders Directed Orders

. 10000 . 10000
Venues

Non-Directed
Orders(x)

Non-Directed
rders

Market Orders  Market Orders()  Orde

et 3 500 3 500 o
Grouptsusa) 1 25.00 1 25.00 o

June 2022

58P 500 Stocks
Summary

Non-Directed
Total Non-Directed _ Orders as % of All
rders rs

Market Orders as % Marketable Limit

Total Market Orders Orders Limit Orders Directed Orders
26 10000 m 9823 o
Venues
Non-Directed Marketable Limit
Ordersi) MarketOrders  Market Orders(%)  Orders
7 2084 7 33 o
st 27 s 2387 o
52 2097 50 25 o
a w78 a 1982 o
2 887 o 000 o
1 00 o 000 o
1 040 1 045 o
June 2022
Non-S8P 500 Stocks
Summary
Non-Directed Market Orders as % Marketable Limit
Total Non-Directed  Orders as % of All
Orders Orders Total Market Orders Orders Limit Orders Directed Orders
465 10000 447 9552
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Orders Orders(x) MarketOrders  Market Orders(%)  Orders
Citadel Securities
LucICoRG) 16 161 156 3430 s
Execution
Services,
ucterm) m 2578 107 238 s
Jane Street Capital,
ucunsn 101 2148 % 215 2
VIRTU Americas,
ucime) 8 1805 s 112 4
st
BlockCross(8LKX) 3 o064 o 000 o
Two sigma
Securities,
ucisoHo) 3 054 3 067 o
UBs Securitis,
uctusss) 2 02 1 022 1
NYSE ArcalARCA) 1 021 o 000 o
NASDAQ Execution
Services, LLCINSDQ) 1 021 o 000 o
June 2022
Option Contracts
Summary
Non-Directed Market Orders as % Marketable Limit
Total Non-Directed  Orders as % of All
Orders Orders Total Market Orders Orders LimitOrders Directed Orders
0 000 o o0
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Order Orders() MarketOrders  Market Orders(%)  Orders

Total Non-Marketable Limit Orders

Marketable Limit Orders()

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

2041

241

176

253

588
000

Non-Marketable.
Limit Orders as % of
Non-Directed
Orders

Non-Marketable.
Limit Ord

Non-Marketable.
LimitOrders as % of
Non-Directed
Orders

Non-Marketable
imit Orders

0
1
2
o
2
1
0
Non-Marketable.
Limit Orders 35 %
Non-Directed
Orders
Non-Marketable.
Limit Orders
2
0
o
o
o
o
o
1
1

Non-Marketable

imit Orders as % of
Non-Directed
Orders

Non-Marketable.
Limit Orders

Total Other Orders

Non-Marketable
imit Orders()

000

Total Other Orders

Non-Marketable
Limit Ordersi%

000

Total Other Orders

Non-Marketable
Limit Orders()

s000

000
2500

2500

Total Other Orders

Non-Marketable
Limit Orders(%)

Other Orders as %
of Non-Directed

Orders

000

Other Orders

Other Orders
of Non-Di
Orders

Other Orders

Other Orders:

of Non-Directe

Orders

Other Orders:

Other Orders

Orders

Other Orders

%

ected

000

%
ted

000

as%

Net Payment

Net Payment

Net Payment
Paid/Recelved for

Net Payment

Net Payment

Net Payment
Paid/Recelved for

Net Payment

Net Payment

Net Payment
Paid/Received for

000
000

Net Payment

Net Payment

Paid/Recelved for

Net Payment Net Payment Net Payment
i Net Payment i Net Payment i
i s e
Ordersiuso)
Net Payment Net Payment Net Payment
Net Payment Net Payment
Market
Orderstuspl
Net Payment Net Payment Net Payment
Net Payment Net Payment
Market
Ordersiusp)
Net Payment Net Payment Net Payment
Net Payment Net Payment
Market
Orders(uso)




