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Generated on Fri Oct 29 2021 09:29:06 GMT-0400 (Eastern Daylight Time)

S&P 500 Stocks

Summary

Non-Directed Orders
as % of All Orders

Market Orders as % of
Non-Directed Orders

Marketable Limit
Orders as % of Non-
Directed Orders

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

Other Orders as % of
Non-Directed Orders

100.00 16.94 0.74 1.38 80.93
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders | Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Citadel 4212 46.23 35.62 41.11 41.33 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (CDRG)
Virtu 38.76 43.68 36.02 44.37 37.65 -2,702.6820 -4.3000 -93.9197 -4.3000 -105.7112 -4.3000 -857.5636 -4.3000
Americas
LLC. (NITE)
GTS 14.21 9.72 2.97 3.26 15.44 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (GTSM)
ITG Inc. (ITGI) 1.81 0.00 0.00 0.00 2.23 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 -1,882.4097 -4.3000
CBOE EDGX 1.51 0.00 16.89 5.53 1.62 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(EDGX)
New York 0.88 0.00 2.18 0.78 1.06 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NYSE)
Nasdaq Stock 0.25 0.00 3.50 3.47 0.22 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(NsDQ)
Puma Capital, 0.12 0.01 0.00 0.00 0.15 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
LLC (PUMA)
(PUMA)
Cboe BZX 0.11 0.00 1.98 1.06 0.10 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(BATS)
G1 Execution 0.06 0.19 0.00 0.00 0.04 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Services, LLC
(ETMM)

Material Aspects:




July 2021

Non-S&P 500 Stocks

Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 31.32 4.57 6.79 57.32
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Virtu 60.76 61.07 47.44 45.57 63.44 -11,846.1594 -4.3000 -2,047.5142 -4.3010 -1,223.4867 -4.3028 -2,663.3830 -4.3018
Americas
LLC. (NITE)
Citadel 26.13 30.67 23.07 35.87 22.74 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (CDRG)
GTS 7.99 7.10 3.13 5.42 9.17 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (GTSM)
New York 217 0.17 15.49 7.65 1.56 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NYSE)
CBOE EDGX 1.05 0.00 2.82 1.38 1.45 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(EDGX)
Nasdaq Stock 0.77 0.01 215 1.60 0.97 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(NSDQ)
Stifel, 0.56 0.82 4.20 1.55 0.01 -0.0430 -0.0007 -0.3010 -0.0081 -0.0004 -0.0000 0.0000 0.0000
Nicolaus &
Company, In
(STFL)
Cboe BZX 0.18 0.00 0.66 0.65 0.19 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(BATS)
ITG Inc. (ITGI) 0.13 0.00 0.00 0.00 0.23 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 -597.0060 -4.3000
G1 Execution 0.04 0.07 0.10 0.01 0.03 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Services, LLC
(ETMM)

Material Aspects:

July 2021




Options

Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 13.85 0.07 60.14 25.95
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit for Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Citadel 41.14 61.75 55.17 52.52 3.72 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities, LLC
(cITO)
Dash Financial 22.38 0.53 0.00 3.28 78.37 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(DFIN)
Susquehanna 20.34 30.10 41.38 25.87 2.28 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Capital Group
(SUsQ)
Chicago Board 8.24 3.20 3.45 11.57 3.25 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Options
Exchange
(CBOE)
Matrix 2.29 0.07 0.00 1.26 5.88 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Executions, LLC
(REDG)
NYSE American 1.57 0.05 0.00 2.44 0.36 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(AMEX)
DPTAX (DPTAX) 0.73 0.31 0.00 0.05 2.53 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
NYSE Arca 0.65 1.57 0.00 0.37 0.80 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(ARCX)
Cboe EDGX 0.57 0.13 0.00 0.76 0.39 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Options (EDGO)
ISE Options (ISE) 0.43 0.00 0.00 0.68 0.08 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Material Aspects:
August 2021
S&P 500 Stocks
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of

as % of All Orders

Non-Directed Orders

Orders as % of Non-
Directed Orders

Orders as % of Non-
Directed Orders

Non-Directed Orders

100.00

17.78

0.96

1.34

79.92

Venues




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per

(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Citadel 41.97 45.03 38.40 41.84 41.34 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (CDRG)
Virtu 39.39 44.53 42.37 43.33 38.15 -2,716.5753 -4.3000 -132.0285 -4.3000 -94.0251 -4.3000 -816.1529 -4.3000
Americas
LLC. (NITE)
GTS 14.14 10.35 3.54 3.84 15.29 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (GTSM)
ITG Inc. (ITGI) 1.34 0.00 0.00 0.00 1.67 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 -743.6515 -4.3000
CBOE EDGX 1.26 0.01 7.41 2.82 1.44 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(EDGX)
New York 0.82 0.00 0.93 1.41 0.99 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NYSE)
Cboe BZX 0.46 0.00 3.49 1.72 0.50 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(BATS)
Nasdaq 0.41 0.00 3.05 4.50 0.39 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NSDQ)
Puma Capital, 0.10 0.00 0.00 0.00 0.12 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
LLC (PUMA)
(PUMA)
DPTAX 0.04 0.00 0.00 0.00 0.05 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(DPTAX)
Material Aspects:
August 2021
Non-S&P 500 Stocks
Summary
Non-Directed Orders | Market Orders as % of Marketable Limit Non-Marketable Limit | Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 32.85 5.30 6.54 55.31
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
60.22 60.83 47.74 47.29 62.58 -12,345.6199 -4.3000 -2,274.6531 -4.3069 -1,000.5003 -4.3031 -2,768.0377 -4.3000




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Virtu
Americas
LLC. (NITE)
Citadel 26.51 30.72 24.66 34.80 23.21 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (CDRG)
GTS 7.81 7.16 3.15 5.27 8.95 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (GTSM)
New York 2.08 0.10 15.31 7.52 1.35 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NYSE)
Nasdaq Stock 1.09 0.00 1.00 1.19 1.73 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(NSDQ)
CBOE EDGX 0.76 0.01 1.80 0.90 1.09 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(EDGX)
Stifel, 0.69 1.03 4.42 1.66 0.02 0.0000 0.0000 0.0000 0.0000 -0.2835 -0.0125 0.0000 0.0000
Nicolaus &
Company, In
(STFL)
Cboe BZX 0.44 0.00 1.27 1.01 0.55 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(BATS)
ITG Inc. (ITGI) 0.14 0.00 0.00 0.00 0.26 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 -400.0028 -4.3000
Puma Capital, 0.04 0.05 0.09 0.07 0.03 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
LLC (PUMA)
(PUMA)
Material Aspects:
August 2021
Options
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 15.03 0.28 60.52 2417
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders | Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit for Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
41.11 58.38 55.12 51.38 4.48 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit for Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Citadel
Securities, LLC
(CITO)
Dash Financial 22.77 1.17 16.54 6.67 76.59 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(DFIN)
Susquehanna 19.85 28.89 22.05 24.73 1.98 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Capital Group
(SUsQ)
Chicago Board 10.14 5.32 472 13.55 4.65 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Options
Exchange
(CBOE)
MTRX (MTRX) 1.68 0.00 1.57 0.43 5.87 0.0000 0.0000 0.1560 0.1000 0.4160 0.1000 5.2640 0.1000
DPTAX (DPTAX) 1.02 0.83 0.00 0.07 3.54 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
NYSE American 0.99 0.58 0.00 1.37 0.31 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(AMEX)
NYSE Arca 0.46 2.21 0.00 0.00 0.55 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(ARCX)
ATM Execution 0.32 0.03 0.00 0.50 0.06 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
LLC. (ATM)
NSDO (NSDO) 0.30 0.13 0.00 0.41 0.16 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Material Aspects:
September 2021
S&P 500 Stocks
Summary
Non-Directed Orders | Market Orders as % of Marketable Limit Non-Marketable Limit | Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 16.42 0.91 1.34 81.33
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Citadel 41.66 4572 35.01 35.46 41.02 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,
LLC (CDRG)
Virtu 39.41 43.96 40.04 39.46 38.48 -2,759.7082 -4.3000 -122.8028 -4.3000 -120.9887 -4.3000 -890.9058 -4.3000
Americas
LLC. (NITE)
14.45 10.22 2.39 431 15.60 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/

Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per

(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
GTS
Securities,
LLC (GTSM)
CBOE EDGX 2.43 0.00 12.96 4.38 2.77 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(EDGX)
New York 0.62 0.01 3.71 9.52 0.56 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NYSE)

ITG Inc. (ITGI) 0.56 0.00 0.00 0.00 0.69 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 -384.7898 -4.3000
Cboe BzX 0.35 0.00 1.93 0.97 0.40 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange

(BATS)
Nasdaq 0.33 0.00 3.76 5.28 0.28 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NSDQ)
Puma Capital, 0.11 0.00 0.00 0.00 0.14 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
LLC (PUMA)
(PUMA)
IEX Group 0.03 0.00 0.05 0.62 0.02 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(IEX)
Material Aspects:
September 2021
Non-S&P 500 Stocks
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 30.72 3.97 7.00 58.30
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Virtu 59.84 61.28 41.15 44.28 62.23 -12,415.3922 -4.3000 -1,727.2962 -4.3153 -1,524.1608 -4.3038 -2,561.5599 -4.3000
Americas
LLC. (NITE)
Citadel 25.33 30.04 28.14 26.59 22.51 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities,

LLC (CDRG)

7.87 7.14 3.65 4.07 9.00 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
GTS
Securities,
LLC (GTSM)
New York 2.51 0.25 15.54 14.13 1.41 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Stock
Exchange
(NYSE)
CBOE EDGX 1.25 0.01 4.42 1.63 1.64 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(EDGX)
Nasdaq Stock 0.93 0.00 2.73 1.36 1.24 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(NSDQ)
Stifel, 0.91 1.05 2.37 6.82 0.03 -0.7056 -0.0085 -0.8351 -0.0369 -0.3504 -0.0038 -1.5587 -0.0917
Nicolaus &
Company, In
(STFL)
Cboe BZX 0.61 0.00 0.90 0.74 0.89 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange
(BATS)
ITG Inc. (ITGI) 0.47 0.00 0.00 0.00 0.80 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 -478.7328 -4.3000
FNET2 0.05 0.16 0.02 0.05 0.00 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(FNET2)
Material Aspects:
September 2021
Options
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 13.62 0.18 66.28 19.93
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders | Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit for Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Citadel 43.16 59.41 16.25 51.53 4.46 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Securities, LLC
(CITO)
Susquehanna 20.30 29.32 2.50 23.87 2.42 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Capital Group
(SusQ)
Dash Financial 18.73 3.00 23.75 4.85 75.64 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(DFIN)




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit for Other Orders(cents per

(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Chicago Board 10.44 3.83 57.50 13.87 3.15 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Options
Exchange
(CBOE)
MTRX (MTRX) 2.25 0.00 0.00 0.87 8.39 0.0000 0.0000 0.0000 0.0000 3.7610 0.1000 3.6550 0.1000
NYSE American 1.60 0.03 0.00 2.24 0.55 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(AMEX)
Miami Options 0.55 0.31 0.00 0.77 0.00 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exchange (MIAX)
DPTAX (DPTAX) 0.48 0.51 0.00 0.06 1.86 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
NSDO (NSDO) 0.46 0.62 0.00 0.40 0.57 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
NYSE Arca 0.38 1.15 0.00 0.18 0.54 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
(ARCX)

Material Aspects:




