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3rd Quarter, 2024
July 2024

S&P 500 Stocks
Summary

Marketable Limit Non-Marketable
Non-Directed Market Orders as Orders as % of Limit Orders as % Other Orders as %
Total Non-Directed Orders as % of All Total Market % of Non-Directed Total Non-Directed of Non-Directed of Non-Directed
Orders Orders Orders Orders Limit Orders Orders Total Non-Marketable Limit Orders Orders Total Other Orders Orders
332 100.00 326 98.19 0 0.00 s 151 1 030

Venues

Net Payment
Net Payment Net Payment Paid/Received for Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for  Net Payment Non-Marketable  Net Payment Paid/Received for

Venue - Non- Paid/Received for  Market for Limit for  Limit O for  Other O
ed Order Non-Directed Marketable Limit Non-Marketable Non-Marketable Market per pe per hundred

Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders  Other Orders(%) ~Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) shares)

VIRTU Americas,

LLC(NITE) 92 27.30 90 27.61 0 0.00 1 10.00 1 100.00 0 0 0 0 0 0 0

Citadel Sect
LLC(CDRG) 89 2641 88 26.99 0 0.00 1 10.00 0 0.00 0 0 0 0 0 0 0
G1 Exceution

Services,

LLCETMM) 82 2433 81 24585 0 0.00 1 10.00 0 0.00 0 0 0 0 0 0 0

er N the per hundred

Other
Orders(USD) shares)

Jane Street Capital,

LLCUNST) 55 1632 55 16.87 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
UBS Securities,

LLC(UBSS) 8 237 8 245 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0

NASDAQ

Execution Services,

LLC(NSDQ) 6 178 0 0.00 0 0.00 6 60.00 0 000 0 0 0 0 0 0 0
StoneX Financial

INC.(INTL) 3 0.89 3 092 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
New York Stock

Exchange(NYSE) 1 030 0 0.00 0 0.00 1 1000 0 000 0 0 0 0 0 0 0
Two Sigma

Securities,

LLC(SOHO) 1 030 1 031 0 0.00 0 0.00 0 000 0 0 0 0 0 0 0

July 2024

Non-S&P 500
Stocks
Summary
Marketable Limit Non-Marketable
Non-Directed Market Orders as Orders as % of Limit Orders as % Other Orders as %

Total Non-Directed Orders as % of Al Total Market % of Non-Directed Total Non-Directed of Non-Directed of Non-Directed
Orders. Orders Orders. Orders Limit Orders Orders Total Non-Marketable Limit Orders Orders. Total Other Orders Orders

724 100.00 695 95.99 10 138 14 1.93 s 0.69

Venues

Net Payment
Net Payment Net Payment Paid/Received for Net Payment
Net Payment Paid/Reccived for  Net Payment Paid/Reccived for  Net Payment Non-Marketable  Net Payment Paid/Received for

Venue - Non- Paid/Received for  Market for Limit for  Limit O for  Other O
directed Order  Non-Directed Non-Directed Marketable Limit Non-Marketable  Non-Marketable Market Orders(cents per  Marketable Limit  Orders(cents per ~ Non-Marketable  per hundred Other per hundred
Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Orders(USD) hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) shares) Orders(USD) shares)
Citadel Securities

LLC(CDRG) 206 2822 198 2845 4 40.00 4 21.05 0 0.00 0 0 0 0 0 0 0

VIRTU Americas,

LLC(NITE) 197 26.99 187 26.87 3 30.00 2 1053 5 100.00 0 0 0 0 0 0 0

G1 Exccution

Serviees,

LLC(ETMM) 147 2014 141 2026 3 30.00 3 15.79 0 0.00 0 0 0 0 0 0 0

Jane Street Capital,

LLCUINST) 146 20.00 144 20.69 0 0.00 2 1053 0 0.00 0 0 0 0 0 0 0
UBS Securities,

LLC(UBSS) 12 164 12 172 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
StoneX Financial

INC.(INTL) 1 151 10 144 0 0.00 1 5.6 0 0.00 0 0 0 0 0 0 0

NASDAQ

Execution Services,

LLC(NSDQ) 4 0.55 0 0.00 0 0.00 4 21.05 0 0.00 0 0 0 0 0 0 0
Two Sigma

Securities,

LLC(SOHO) 3 041 3 043 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0
Choe EDGX US

Equities

Exchange(EDGX) 2 027 0 0.00 0 0.00 2 10.53 0 0.00 0 0 0 0 0 0 0
Choe BZX U.S.

Equities

Exchange(BATS) 1 014 0 0.00 0 0.00 1 526 0 0.00 0 0 0 0 0 0 0

July 2024



Option Contracts
Summary

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

Market Orders as
Total Market
Orders
0.00 0

Orders

Venues

Venue - Non-
directed Order
Flow

Non-Directed
Orders

Non-Directed

Orders(%) Market Orders

August 2024

S&P 500 Stocks
Summary

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

Market Orders as
% of Non-Directed Total

% of Non-Directed Total Marketable
Limit Orders

Market Orders(%) Orders

Marketable Limit
Orders as % of
Non-Directed
Orders

Total Non-Marketable Limit Orders

Marketable Limit
Marketable Limit Orders(%)

Marketable Limit

Orders as % of

Orders Orders Orders
533 100.00

Orders

533 100.00

Venues

Venue - Non-

Non-Directed
Orders

Non-Directed
Orders(%)

Market Orders
VIRTU Americas,
LLC(NITE)
Citadel Securities
LLC(CDRG)

29.64 158

2927 156

Jane Street Capital,
LLC@INST)

G1 Execution
Services,
LLC(ET!
StoneX Financial
INC.(INTL)

UBS Securities,
LLC(UBSS) 7

21.20 113

1538

Securities,

LLC(SOHO) 4
HRT FINANCIAL

LP(HRTF) 3

August 2024
Non-S&P 500

Stocks
Summary

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

Market Orders as
% of N d Total

Limit Orders

Market Orders(%) Orders

Orders
0

Total Non-Marketable Limit Orders

Marketable Limit
Marketable Limit Orders(%)

29.64 0

2927 0

21.20 0

1538 0

1.88 0

Marketable Limit
Orders as % of

Orders Orders
961

Orders Limit Orders
100.00 921 95.84

Venues

Venue - Non-
irected Order  Non-Directed

Orders

Non-Directed

Orders(%) Market Orders

VIRTU Americas,
LLC(NITE)

292 2947 282

29.36 281

Jane Street Capital,
LLCON
G1 Execution
Services,

LLC(ETMM)

216 21.80 212

1271 122
NASDAQ
Exccution Services,
LLC(NSDQ)

Two Sigma
Securities,

LLC(SOHO) 8
UBS Securities,

LLC(UBSS) 8
Choe EDGX US

Equities

Exchange(EDGX) 7
StoneX Financial

INC.(INTL) 6

Market Orders(%) Orders

Orders Total Non-Marketable Limit Orders

146

Marketable Limit
Marketable

imit Orders(%)

2297 3

1322 2

0

0.00

0.00

0.00

0.00

0.00

0.00

18

28.57

3571

21.43

14.29

0.00

0.00

0.00

0.00

0.00

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

Non-Marketable

Non-Marketable
Limit Orders i

it Orders(%)

Non-Marketable
imit Orders as %
of Non-Directed
Orders

Total Other Orders
0

Non-Marketable ~ Non-Marketable

imit Orders 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

Non-Marketable
imit Orders as %
of Non-Directed
Orders

Total Other Orders
1.87 8

Non-Marketable ~ Non-Marketable

imit Orders Orders(%)
2 435
1 217
1 217
2 435
28 60.87
0 0.00
0 0.00
7 15.22
0 0.00

Total Other Orders
0

Other Orders as %
of Non-Directed

Orders
0.00
Net Payment
Paid/Received for
Market
Other Orders Other Orders(%) ~ Orders(USD)
Other Orders as %
of Non-Directed
Orders
0.00
Net Payment
Paid/Received for
Market
Other Orders Other Orders(%) ~ Orders(USD)
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
Other Orders as %
of Non-Directed
Orders
083
Net Payment
Paid/Received for
Market
Other Orders Other Orders(%) ~ Orders(USD)
4 50.00
4 50.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00

Net Payment

Net Payment Net Payment Paid/Received for Net Payment
Paid/Received for Net Payment Paid/Received for Net Payment Non-Marketable ~ Net Payment Paid/Received for
Market i ived for Limit  Pai ived for  Limit C i ived for  Other C
Orders(cents per ~ Marketable Limit ~ Orders(cents per ~ Non-Marketable per hundred Other per hundred
hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) shares) Orders(USD) shares)

Net Payment
Net Payment Net Payment Paid/Received for Net Payment
Paid/Received for Net Payment Paid/Received for Net Payment Non-Marketable ~ Net Payment Paid/Received for
Market i ived for Limit  Pai ived for  Limit O i ived for  Other Oy
o Limit O N per hundred Other per hundred
hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) shares) Orders(USD) shares)

Net Payment

Net Payment

Net Payment
Paid/Received for

Net Payment

Paid/Received for  Net Payment Paid/Received for Net Payment Non-Marketable ~ Net Payment Paid/Received for
Market i ived for Limit  Pai ived for  Limit O i ived for  Other Oy

o per Limit O per N per hundred Other per hundred
hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) shares) Orders(USD) shares)



Members
Exchange(MEMX) 4
August 2024

Option Contracts
Summary

Non-Directed Market Orders as

Marketable Limit
Orders as % of

Total Non-Directed Orders as % of All Total Market % of N d Total N

Orders Orders Orders Limit Orders Orders Total Non-Marketable Limit Orders
0 0.00 0 0.00 0 0.00

Venues

Venue - Non-

Non-Directed
Orders

Non-Directed
Orders(%)

Market Orders

September 2024

S&P 500 Stocks
Summary

Non-Directed Market Orders as

Market Orders(%) Orders

Marketable Limit
Marketable Limit Orders(%)

Marketable Limit

Orders as % of

Total Non-Directed Orders as % of Al Total Market
Orders Orders Orders
252 100.00

% of N d Total
Orders Limit Orders
250 99.21

Venues

Venue - Non-
di ted Order
Flow

Citadel Securities
LLC(CDRG)

Non-Directed
Orders

Non-Directed
Orders(%) Market Orders

74 73
Jane Street Capital,

LLCUINST) 61
G1 Execution
Serviees,
LLC(ETMM)
VIRTU Americas,
LLC(NITE)

HRT FINANCIAL
LP(HRTF) 2

2411 61

Securities,
LLC(SOHO) 2

Instinet

BlockCross(BLKX) 1
StoneX Financial

INC.(INTL) 1

NASDAQ

Execution Services,

LLC(NSDQ) 1
UBS Securiies,

LLC(UBSS) 1

September 2024
Non-S&P 500
Stocks

Summary

Non-Directed Market Orders as

Market Orders(%) Orders

Orders
2 0.79

Total Non-Marketable Limit Orders

Marketable Limit
Marketable Limit Orders(%)

29.08 1

2430 0

Marketable Limit
Orders as % of

Total Non-Directed Orders as % of All Total Market % of N d Total N
Orders Orders Orders Orders Limit Orders Orders Total Non-Marketable Limit Orders
524 100.00 521 99.43 2 038
Venues
Venue - Non-
directed Order  Non-Directed Non-Directed Marketable Limit
Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%)
155 2047 154 29.56 1
VIRTU Americas,
LLC(NITE) 138 2624 136 26.10 1
G1 Execution
Services,
LLC(ETMM) 107 2034 107 2054 0
Jane Street Capital,
LLCUNST) 107 2034 107 2054 0
UBS Securiies,
LLC(UBSS) 6 114 6 115 0

0.00

0

50.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

50.00

0.00

50.00

50.00

0.00

0.00

0.00

Non-Marketable
imit Orders as %
of Non-Directed
Orders

Total Other Orders
0.00 0

Non-Marketable
imit Orders

Non-Marketable
Limit Orders(%)

Non-Marketable
Limit Orders as %
of Non-Directed

Orders Total Other Orders

0.00 0

Non-Marketable  Non-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 0.00
0 0.00

Non-Marketable
Limit Orders as %
of Non-Directed

Orders. tal Other Orders

0.19

Non-Marketable ~ Non-Marketable

Limit Orders Limit Orders(%)
0 0.00
1 3333
0 0.00
0 0.00
0 0.00

Other Orders as %
of Non-Directed

Orders
0.00
Net Payment
Paid/Received for
Market
Other Orders Other Orders(%) ~ Orders(USD)
Other Orders as %
of Non-Directed
Orders
0.00
Net Payment
Paid/Received for
Market
Other Orders Other Orders(%) ~ Orders(USD)
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
0 000
Other Orders as %
of Non-Directed
Orders
0.00
Net Payment
Paid/Received for
Market
Other Orders Other Orders(%) ~ Orders(USD)
0 000
0 0.00
0 0.00
0 0.00
0 0.00

Net Payment

Net Payment

Net Payment
Paid/Received for

Net Payment

ed for  Net Payment Paid/Received for Net Payment Non-Marketable ~ Net Payment Paid/Received for
i ived for Limit  Pai ived for  Limit O i ived for  Other Oy

per Limit O per N per hundred Other per hundred

hundred shares) Orders(USD) hundred shares) Limit Orders(USD) shares) Orders(USD) shares)
Net Payment

Net Payment Net Payment Paid/Received for Net Payment
Paid/Received for Net Payment Paid/Received for Net Payment Non-Marketable ~ Net Payment Paid/Received for
Market i ived for Limit  Pai ived for  Limit O i ived for  Other O

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

0

0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0

Net Payment

Net Payment Net Payment Paid/Received for Net Payment
Paid/Reccived for  Net Payment Paid/Reccived for  Net Payment Non-Marketable  Net Payment Paid/Received for
Market i ived for Limit  Pai ived for  Limit O i ived for  Other O
Orders(cents per  Marketable Limit  Orders(cents per ~ Non-Marketable per hundred Other per hundred
hundred shares)  Orders(USD) hundred shares)  Limit Orders(USD) shares) Orders(USD) shares)

0 0
0 0
0 0
0 0
0 0



Securities,

LLC(SOHO) 5
HRT FINANCIAL

LP(HRTF) 4
StoneX Financial
INC.(INTL)
Choe EDGX US
Equities
Exchange(EDGX) 1
New York Stock

Exchange(NYSE) 1

o
E

September 2024

Option Contracts

0.00

Summary

Marketable Limit
Non-Directed Market Orders as Orders as % of
Total Non-Directed Orders as % of All Total Market % of N d Total N
Orders Orders Orders Limit Orders Orders
0 0.00 0 0.00 0
Venues
Venue - Non-

Non-Directed
Orders

Non-Directed

Orders(%) Market Orders

Marketable Limit

Market Orders(%) Orders

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

0.00

0.00

0.00

0.00

0.00

0

0 0.00 0
0 0.00 0
0 0.00 0
1 3333 0

Non-Marketable
imit Orders as %
of Non-Directed
Orders

Other Orders as %

of Non-Directed
Total Other Orders Orders
0.00 0

0.00

Non-Marketable

Non-Marketable
i Orders(%)

Other Orders

0.00

0.00

0.00

0.00

0.00

Other Orders(%)

Net Payment
Paid/Received for
Market
Orders(USD)

Net Payment

Net Payment

Net Payment
Paid/Received for

Net Payment

Paid/Received for Net Payment Paid/Received for Net Payment Non-Marketable ~ Net Payment Paid/Received for
Market i ived for Limit  Pai ived for  Limit O i ived for  Other Oy

o per Limit O per N per hundred Other per hundred
hundred shares) ~ Orders(USD) hundred shares)  Limit Orders(USD) shares) Orders(USD) shares)




