Juiv 2028
58P 500 Stocks
Summary
Non-Directed
Total Non-Directed  Orders as % of All
Orders Orders “Total Market Orders
201 10000
Venues
Venue - Non- Directed  Non-Directed
directed Order Flow Orders Orders()
IRTU Americas,
ucime ” 2558
61 Execution
ucterm) & 2083
itadel Securities
ucicors) 5 1894
New York Stock
Exchange(NYSE] a8 1595
Jane Street Capita,
ucunsn £ 1098
NASDAQ Execution
12 399
s 166
2 o066
2 o066
Secrities,
uctsoHo) 2 068
July 2028
Non-S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders s % of All
o Orders. Total Market Orders
a1 10000

Venues

Venue-Non- Directed  Non-Directed

directed Order Flow Orders Orders(x)

VIRTU Americas,

ucime) 2 2843

Jane Street Capita,

ucuns? % 2853

61 Execution

Services,

uctETm) ) 1961

Citadel Securities

LLCICORG) n 1078

New York Stock

Exchange(NYSE) ] 784
Execution

Services. LLCINSDQ) 6 88

StoneX Financial

INCANTL 3 204

ExchanelMEMX) 1 058

Juiv 2028
Ootion Contracts

n-Directes
Total NonDirected  Orders as % of All
Orders. Orders. Total Market Orders.
Venues
Venue - Non- NonDirected  Non-Directed

directed Order Flow Orders Orders()

August 2024

58P 500 Stocks
Summary

n-Directed
Total NonDirected  Orders as % of All
Orders Orders

384 10000

Total Market Orders

Venues

Venue - Non- Non-Directed
d Orders()
282
2146

ucunsn 8 1803

uctErm) 6 1450

Exchange(MEMX) 3 064
August 2024

Non-58P 500 Stocks
Summary

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

26 10000

Venues

Non-Directed
Orders()

2206
G
ucicors) & 1642
"
uciime) 6 1569
Exchange(NYSE] & 1540
ucunsn 61 1495

Services,
uctETam) a8 176

Market Orders 2s %
of Non-Directed
Orders
9544
Market Orders
%
61
5
o
E
o
o
2
o
2
Market Orders as %
of Non-Directed
Orders.
a5
Market Orders
%
%
2
n
o
o
3
o
Market Orders as %
of Non-Directed
Orders.
000
Market Orders
Market Orders 2s %
of Non-Directed
Orders
0583
Market Orders
m
%
&
&
o
o
5
o
3
o
Market Orders as %
of Non-Directed
Orders.
o173
Market Orders
o
5
60
o
5
a
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3rd Quarter, 2024,

Non-Marketable
Marketable Limit Limit Orders as % of
Total Marketable  Orders as % o Non-Directed
Limit Orders Directed Orders  Total Non-Marketable Li Orders Total Other Orders.
1
Marketable Limit Non-Marketable  Non-Marketable
Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Ordersi)
304 000 1 141
252 000 2 282
235 000 1 141
000 000 a8 6761
1435 000 0 000
000 000 2 1690
000 000 s 700
087 000 o 000
000 000 2 282
087 000 0 000
Non-Marketable
Limit Orders as % of
Total Marketable - Non-Directed
LimitOrders Total Non-Marketable Limit Orders Orders Total Other Orders.
0 s 0
Marketable Limit Non-Marketable  Non-Marketable
Market Orders(%)  Orders Marketable Limit Orders(%) it Orders Limit Orders()
3256 000 1 625
2701 000 0 000
226 000 o 000
1279 000 o 000
000 000 e s0.00
000 000 s 750
340 000 o 000
000 000 1 625
Marketable Limit
Total Marketable  Orders as % of N
Limit Orders Total Non-Marketable Limit Orders Total Other Orders.
3
Marketable Limit Non-Marketable  Non-Marketable
Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)
Non-Marketable
Marketable Limit Limit Orders a5 % of
Total Marketable  Orders s % of Non- Non-Directed
Limit Orders Directed Orders  Total Non-Marketable Limit Orders Onders Total Other Orders
1
Marketable Limit Non-Marketable  Non-Marketable
Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)
016 000 0 000
2690 000 1 103
2255 000 1 103
793 000 2 208
000 000 a5 630
000 10000 a a12a
136 000 o 000
000 000 a a1
082 000 0 000
000 000 3 300
Non-Marketable
Marketable Limit Limit Orders as % of
Total Marketable  Orders s % of Non Non-Directed
Limit Ord Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders
o 000
Marketable Limit Non-Marketable  Non-Marketable
Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Orders()
000 000 o0 sas8
2684 000 2 122
223 000 o 000
000 000 63 a1
2018 000 2 122
1803 000 a 244

Other Orders as %
of Non-Directed
Orders
000
Net Payment
Net Payment Net Payment Net Payment
Market Net Payment
Other Orders Ordersiusp)
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
Other Orders as %
of Non-Directed
Orders
000
Net Payment Net Payment Net Payment
id/Recei Net Payment id/Recei Net Payment id/Recei Net Payment
Net Payment Market id/Recei id/Recei Net Payment id/Recei
Other Orders Orders(usD)
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
Other Orders as %
of Non-Directed
Order
000
Net Payment
Net Payment Net Payment
Market Net Payment
Other Orders Orders(usD)
Other Orders as %
of Non-Directed
Onders
000
Net Payment
Net Payment Net Payment
Market Net Payment
Other Orders Orders(usD)
0 000 0 0
0 000 0 0
0 000 0 0
o 000 o o
o 000 o o
o 000 o o
o 000 o o
0 000 0 0
0 000 0 0
0 000 0 0
Other Orders as %
of Non-Directed
Orders
000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment
Other Orders Orders{usD)
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
0 000 0 0
o 000 o o



uBs Securities,
)

uctusss) 6 147 5 245
StoneX Financial
INCNTL) 3 074 3 123
Securities,
ucisoHo) 3 074 123
Choe EDGX U

uities
ExchangelEDGX) 2 049 o 000

August 2020

Option Contracts
Summary

Non-Directed Market Orders as %
Total Non-Directed  Orders s % of All fNonDirected Total Marketable
Orders. Orders. Total Market Orders Ords Limit Orders
000
Venues
Venue - Non- NonDirected  Non-Directed
directed Order Flow Orders Ordersix) Market Orders  Market Orders()
September 2024
58P 500 Stocks
Summary
Non-Directed Market Orders as %
Total Non-Directed  Orders s % of All fNonDirected Total Marketable
Orders. Orders. Total Market Orders Ords Limit Orders
363 10000 ass o852
Venues
Venue - Non- NonoDirected  Non-Directed
directed Order Flow Orders Orders(x) Market Orders  Market Orders()
Citadel Securities
ucicors) 108 280 108 2061
Jane Street Capital,
ucunsn o 227 % 258
61 Execution
Services,
ucteTm) ” 2082 s 2095
VIRTU Americas,
ucime) ” 2085 s 2095
w York Stock
Exchange(NYSE) 7 190 o 000
StoneX Financial
INCANTL 4 108 4 112
Two sigma
Secrities,
ucisoHo) 2 054 2 056
uBs Securities,
uctusss) 2 054 2 056
HRT FINANCIAL
LPHRTF) 1 027 1 028
September 2020
Non-S&P 500 Stocks
Market Orders as %
Total Non-Directed  Orders as % of All fNon-Directed Total Marketable
rders Orders Total Market Orders Orders LimitOrders
207 10000 195 2120
Venues
Venue-Non- NonDirected  Non-Directed
directed Order Flow Orders Orders(x) Market Orders  Market Orders()
Citadel Securities
ucicor) & 2757 6 3385
Jane Street Capital,
ucunsn @ 1934 s 2859
61 Execution
Services,
uctETm) I 1648 3 2000
IRTU Americas,
ucinme) 3 1440 K3 795
tion
Services, LLCINSDQ) 1 782 o 000
New York Stock
Exchange(NYSE] 1 782 o 000
Choe EDGX U
ities
ExchangelEDGX) 6 247 o 000
Two Sigma
Securities,
ucisoHo) 4 185 4 205
StoneX Financial
INCNTL) 2 082 2 103
UBs Securitis,
uctusss) 2 082 2 103
September 2024
Option Contracts
ummary
n-Directed Market Orders 25 %
Total NonDirected  Orders as % of All ofNon-Directed  Total Marketable
Orders Orders Total Market Orders Orders Limit Orders
000 3 000
Venues
Venue - Non- NonODirected  Non-Directed
directed Order Flow Orders Orders() Market Orders  Market Orders(%)

Marketable Limit
fers as % of Non-

Directed Orders  Total Non-Marketable Limit Orders
000

Marketable Limit
Orders Marketable Limit Orders(%)

Marketable Limit

Orders s % of Non-

Directed Orders  Total Non-Marketable Limit Orders
000

Marketable Limit
Orders Marketable Limit Orders(%)

Marketable Limit
Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders

Marketable Limit
Orders. Marketable Limit Orders()

Marketable Limit
Orders s % of Non-

Directed Orders  Total Non-Marketable Limit Orders

Marketable Limit
Orders Marketable Limit Orders(%)

0 000 0 000 0
0 000 0 000 0
3 000 o 000 o
2 122 0 000 0
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
ers Total Other Orders  Orders
000
Net Payment Net Payment Net Payment
i Net Payment i Net Payment i Net Payment
Net Payment Market i i Net Payment i
Non-Marketable  Non-Marketable i i
Limit Orders LimitOrders(%)  Other Orders. Orders{usp)
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
ers Total Other Orders  Orders
028
Net Payment Net Payment Net Payment
i Net Payment i Net Payment i Net Payment
Net Payment Market i i Net Payment i
Non-Marketable  Non-Marketable i i
Limit Orders Limit Orders(%)  Other Orders. Orders{usp)
0 000 0 000 0
0 000 0 000 0
2 22 0 000 0
o 000 1 10000 0
7 7778 0 000 0
o 000 0 000 0
0 000 0 000 0
0 000 0 000 0
0 000 0 000 0
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
orders Total Other Orders  Orders
000
Net Payment Net Payment Net Payment
id/Recei Net Payment id/Recei Net Payment id/Recei Net Payment
Net Payment Market id/Recei id/Recei Net Payment id/Recei
Non-Marketable  Non-Marketable id/Recei i id/Recei
it Orders Limit Orders()  Other Orders OrdersusD)
0 000 0 000 0
1 213 0 000 0
1 213 0 000 0
0 000 0 000 0
19 was 0 000 0
19 was 0 000 0
i 1277 o 000 o
0 000 0 000 0
0 000 0 000 0
0 000 0 000 0
Non-Marketable
Limit Orders a5 % of Other Orders as %
Non-Directed of Non-Directed
Onders Total Other Orders  Orders
000
Net Payment
Net Payment Net Payment
Market Net Payment
Non-Marketable  Non-Marketable
Limit Orders LimitOrders(%)  Other Orders. Orders(usD)




