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SEST

4th Quarter, 2024
October 2024
S&P 500 Stocks
Summary

Non-Marketable
Non-Directed Market Orders as % Marketable Limit Limit Orders as % Other Orders as %
Total Non-Directed Orders as % of Al Total Market of Non-Dirccted  Total Marketable ~ Orders as % of Non- of Non-Directed of Non-Directed
Orders Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders
421 100.00 425 99.53 1 023 1 023 0 0.00
Venues
Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai ived for  Pai ived for Limit  Paic ived for N Net Payment Paid/Received for

Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable  Non-Marketable Market Market Orders(cents Marketable Limit O per N Limit O i ived for  Other
directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)

Citadel Securities

LLC(CDRG) 131 30.61 130 30.59 0 0.00 1 50.00 0 0.00 0 0 0 0 0 0 0 0
G1 Execution

97 2266 97 282 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Jane Strect Capital,
LLCUNST) 86 2009 86 2024 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
VIRTU Americas,
LLC(NITE) 82 19.16 82 19.29 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Two Sigma
Securities,
LLC(SOHO) 9 210 9 212 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

8 1.87 8 1.88 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
HRT FINANCIAL
LP(HRTF) 7 1.64 7 165 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
UBS Securities,
LLC(UBSS) 6 140 6 141 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
New York Stock
Exchange(NYSE) 2 047 0 0.00 1 100.00 1 50.00 0 0.00 0 0 0 0 0 0 0 0
October 2024
Non-S&P 500
Stocks
Summary
Non-Marketable
Non-Directed Market Orders as % Marketable Limit Orders as % Other Orders as %
Total Non-Directed Orders as % of Al Total Market of Non-Directed  Total Marketable ~ Orders as % of Non- of Non-Directed of Non-Directed
Orders Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders
617 100.00 605 98.06 6 097 5 0381 1 0.16
Venues
Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai for ived for Limit  Pai ived for N Net Payment Paid/Received for

Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable  Non-Marketable Market Market Orders(cents Marketable Limit O per N i i Other
directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)

Citadel Securities

LLC(CDRG) 185 28.86 184 3031 1 16.67 0 0.00 0 0.00 0 0 0 0 0 0 0 0
G1 Execution

148 23.09 147 2422 1 1667 0 0.00 0 0.00 0 0 0 0 0 0 0 0
VIRTU Americas,

LLC(NITE) 133 2075 129 2125 2 3333 1 370 1 100.00 0 0 0 0 0 0 0 0
Jane Street Capital,

LLCUNST) 122 19.03 120 19.77 2 3333 0 0.00 0 0.00 0 0 0 0 0 0 0 0
New York Stock

Exchange(NYSE) 18 281 0 0.00 0 0.00 18 66.67 0 0.00 0 0 0 0 0 0 0 0
Two Sigma

LLC(SOHO) 8 125 8 132 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
StoneX Financial

INC.INTL) 7 109 7 115 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
HRT FINANCIAL

LP(HRTF) 6 0.94 6 0.99 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Members

Exchange(MEMX) 4 0.62 0 0.00 0 0.00 4 1481 0 0.00 0 0 0 0 0 0 0 0
UBS Securities,

LLC(UBSS) 4 0.62 4 0.6 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

October 2024



Option Contracts

Summary
Non-Marketable
Non-Directed Market Orders as % Marketable Limit Limit Orders as % Other Orders as %
Total Non-Directed Orders as % of All - Total Market of Non-Directed  Total Marketable ~ Orders as % of Non- of Non-Directed of Non-Directed
Orders Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders
0 0.00 0 0.00 0 0.00 0 0.00 0 0.00
Venues
Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai ived for  Pai ived for ived for  Non-Marketable  Net Payment Paid/Received for
Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable ~ Non-Marketable Market Market Orders(cents Marketable Limit per N Limit ¢ i ived for  Other
directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)
November 2024
S&P 500 Stocks
Summary
Non-Marketable
Non-Directed Market Orders as % Marketable mit Orders as % Other Orders as %
Total Non-Directed Orders as % of Al Total Market rected  Total Marketable ~ Orders as % of Non- of Non-Directed of Non-Directed
Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders
340 100.00 99.41 0 0.00 2 059 0 0.00
Venues
Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai ived for  Pai ived for Limit  Pai ived for  Non-Marketable  Net Payment Paid/Received for
Venue - Non- Non-Directed Non-Directed Marketable Non-Marketable  Non-Marketable Market Market Orders(cents Marketable Limit € per N Limit ¢ i ived for  Other
directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders it Orders(%) ~ Other Orders Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)

Citadel Securities
LLC(CDRG) 133 38.66 133 39.35 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
G1 Execution

Services,

LLC(ETMM) 7 297 7 2337 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
VIRTU Americas,

LLC(NITE) 61 17.73 60 17.75 0 0.00 1 1667 0 0.00 0 0 0 0 0 0 0 0

Jane Street Capital,
LLCUNST) 47 13.66 47 1391 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

HRT FINANCIAL

LP(HRTF) 10 291 10 2.96 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
StoneX Financial

TL) 4 L16 4 LI8 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

NASDAQ Execution
Services,
LLC(NSDQ) 4 116 0 0.00 0 0.00 4 66.67 0 0.00 0 0 0 0 0 0 0 0
Two Sigma

Securities,

LLC(SOHO) 3 087 3 089 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
UBS Securities,
LLC(UBSS)

o
o
2

0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Choe EDGX US

Equities

Exchange(EDGX) 1 029 0 0.00 0 0.00 1 16.67 0 0.00 0 0 0 0 0 0 0 0

November 2024

Non-S&P 500

Stocks
Summary
Non-Marketable
Non-Directed Market Orders as % Marketable mit Orders as % Other Orders as %

Total Non-Directed Orders as % of All - Total Market of Non-Directed  Total Marketable ~ Orders as % of Non- of Non-Directed of Non-Directed
Orders Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders

2,002 100.00 1988 9930 13 065 1 005 0 0.00
Venues

Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai ived for  Pai ived for Limit  Paic ived for  Non-Marketable  Net Payment Paid/Received for

Venue - Non- Non-Directed Non-Directed Marketable Non-Marketable  Non-Marketable Market Market Orders(cents Marketable Limit € er N imi i ived for  Other
directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders it Orders(%) ~ Other Orders Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)
Citadel Securities
LLC(CDRG) 757 37.68 756 37.89 1 7.69 0 0.00 0 0.00 0 0 0 0 0 0 0 0

VIRTU Americas,

LLC(NITE) 395 19.66 394 19.75 1 7.69 0 0.00 0 0.00 0 0 0 0 0 0 0 0
G1 Execution

359 17.87 358 17.94 1 7.69 0 0.00 0 0.00 0 0 0 0 0 0 0 0

Jane Strect Capital,
LLCUNST) 356 17.72 350 17.54 5 38.46 1 100.00 0 0.00 0 0 0 0 0 0 0 0

HRT FINANCIAL
LP(HRTF) 53 2.64 53 266 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0




Two Sigma
urities,
LLC(SOHO)
StoneX Financial
INC.(INTL)
UBS Securities,
LLC(UBSS)

Instinet
BlockCross(BLKX)

NYSE Arca(ARCA)

November 2024

Option Contracts
Summary

Non-Directed

Total Non-Directed Orders as % of All

Orders Orders

Venues

Venue - Non- Non-Directed
directed Order Flow Orders
December 2024

S&P 500 Stocks
Summary

Non-Directed

Total Non-Directed Orders as % of All

Orders Orders

367

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

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

Jane Street Capital,

LLCUNST)
G1 Execution

Services,
LLC(ETMM)

HRT FINANCIAL
LP(HRTF)

Two Sigma
Securities,
LLC(SOHO)
StoneX Financial
INC,

December 2024
Non-S&P 500
Stocks

Summary

Non-Directed

Total Non-Directed Orders as % of All

Orders Orders

954

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Citadel Securities
LLC(CDRG)

Jane Street Capital,
LLCUNST)

VIRTU Americas,
LLC(NITE)

100.00

100.00

38 1.89
21 1.05
21 105
7 035
1 0.05

Market Orders as %

Total Market
Orders

of Non
Orders

0.00 0

Non-Directed

irected

0.00

Orders(%) Market Orders
Market Orders as %
Total Market of Non-Directed
Orders Orders
367 100.00
Non-Directed
Orders(%) Market Orders
145 3951 145
70 19.07 70
67 18.26 67
62 16.89 62
n 3.00 n
1 3.00 1
1 027 1
Market Orders as %
Total Market of Non-Directed
Orders Orders
950 99.58
Non-Directed
Orders(%) Market Orders
344 3595 344
178 18.60 177
174 18.18 174

175 3
105 0
105 0
035 0
0.00 1

Marketable Limit

Total Marketable ~ Orders as % of Non-
Limit Orders Directed Orders  Total Non-Marketable Limit Orders
0 0.00

Marketable Limit

Market Orders(%) Orders Marketable Limit Orders(%)
Marketable Limit

Total Marketable ~ Orders as % of Non-

Limit Orders Directed Orders  Total Non-Marketable Limit Orders

0.00

Marketable
Market Orders(%) Orders

Marketable Limit Orders(%)

39.51 0
19.07 0
18.26 0
16.89 0
3.00 0
3.00 0
027 0
Marketable

Total Marketable
Limit Orders

Orders as % of Non-
Directed Orders
0.00

Total Non-Marketable Limit Orders

Marketable Limi
Market Orders(%) Orders

Marketable Limit Orders(%)

36.17 0
18.61 0
18.30 0

7.69

0.00

0.00

0.00

0 0.00 0
0 0.00 0
0 0.00 0
0 0.00 0
0 0.00 0

Non-Marketable
Limit Orders as %
of Non-Directed

Other Orders as %
of Non-Directed

Orders Total Other Orders Orders
0.00 0 0.00

Non-Marketable ~ Non-Marketable

Limit Orders Limit Orders(%) ~ Other Orders

Non-Marketable
Limit Orders as %
of Non-Directed

Other Orders as %
of Non-Directed

Orders Total Other Orders Orders
0.00 0 0.00
Non-Marketable  Non-Marketable
Limit Orders Limit Orders(%) ~ Other Orders
0 0.00 0
0 0.00 0
0 0.00 0
0 0.00 0
0 0.00 0
0 0.00 0
0 0.00 0

Non-Marketable
mit Orders as %
of Non-Directed

Other Orders as %
of Non-Directed

Orders Total Other Orders Orders
0 0.00
Non-Marketable ~ Non-Marketable
Limit Orders it Orders(%)  Other Orders
0 0.00 0
1 16.67 0
0 0.00 0

0.00 0 0
0.00 0 0
0.00 0 0
0.00 0 0
0.00 0 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 Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai i i ived for Limit  Paic ived for  Non-Marketable  Net Payment Paid/Received for
Market Market Orders(cents Marketable Limit € per N Limit ¢ i ived for  Other
Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)
Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai i i ived for it Pai ived for  Non-Marketable  Net Payment Paid/Received for
Market Market Orders(cents Marketable Limit per N imi i ived for  Other
Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0
Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai i i ived for Limit  Pai ived for  Non-Marketable  Net Payment Paid/Received for
Market Orders(cents Marketable Limit € er N imi i ived for  Other
Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0
0.00 0 0 0 0 0 0 0



G1 Execution

173 18.08 173 1819 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
HRT FINANCIAL

LP(HRTF) 48 5.02 48 5.05 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Two Sigma

Securities,

LLC(SOHO) 2 240 2 242 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
StoneX Financial

INC.(INTL) 8 084 8 084 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
UBS Securities,

LLC(UBSS) 3 031 3 032 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
NASDAQ Execution

Services,

LLC(NSDQ) 2 021 0 0.00 0 0.00 2 3333 0 0.00 0 0 0 0 0 0 0 0
NYSE Arca(ARCA) 1 0.10 0 0.00 0 0.00 1 16.67 0 0.00 0 0 0 0 0 0 0 0
December 2024

Option Contracts

Summary
Non-Marketable
Non-Directed Market Orders as % Marketable Limit Limit Orders as % Other Orders as %
Total Non-Directed Orders as % of Al Total Market Total Marketable ~ Orders as % of Non- of Non-Directed of Non-Directed
Orders Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders Orders
0 0.00 0 0.00 0 0.00 0 0.00 0 0.00
Venues
Net Payment Net Payment
Net Payment Net Payment Net Payment Paid/Received for  Net Payment Paid/Received for Net Payment
i ived for  Pai ived for  Pai ived for Limit  Paic ived for  Non-Marketable  Net Payment Paid/Received for
Venue - Non- Non-Directed Non-Directed Marketable Limit Non-Marketable ~ Non-Marketable Market Orders(cents Marketable Limit i i Oth

Market e per N for er
directed Order Flow Orders Orders(%) Market Orders  Market Orders(%) Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%) ~ Other Orders Other Orders(%) ~ Orders(USD) per hundred shares) Orders(USD) hundred shares)  Limit Orders(USD) per hundred shares) Other Orders(USD) per hundred shares)



