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1st Quarter, 2021

January 2021
S&P 500 Stocks
Summary
Market
Non-Directed Orders Total Marketable Limit Total Non- Non-Marketable Other Orders
Total Non-Directed Total Market Marketabl Limit Orders as % | Total Other | as % of Non-
Orders as % of as % of . Orders as % of Non{ Marketable Limit N N
Orders Orders e Limit N of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
- Orders Orders Orders
Directe
370 100.00 369 99.73 0 0.00 1 0.27 0 0.00
Venues
KL [EBRps Pa:‘:ie/tR::Zi':l‘ee:thr (EBEYs Pa:‘:ie/tR::Zi':l‘ee:thr (EBEYs Paid/’;:;:i::z‘::: Non: [ECCOpEs Pai’:le/:{:::i':l‘::tfor
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Orders Other Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market O . Marketable Limit O e e Non-Marketable O m— for Other O T
Orders(%)] Orders(USD) Orders(USD] Limit Orders(USD) Orders(USD
ferst®) ders(SD) hundred shares) rderstusD) hundred shares) imit Orders(USD) hundred shares) TdertsD) hundred shares)
National Financial 174 32.52 0 0.00 0 0.00 0 0.00 174 94.05 0 0 0 0 0 0 0 0
Services LLC(XSTM)
Citadel Securities
161 30.09 161 46.13 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas 99 18.50 99 28.37 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(NITE)
JANE STREET CAPITAL, 37 6.92 37 10.60 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLCUNST)
Two Sigma Securities, 19 355 19 5.44 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
G1 Execution Services, 18 3.36 18 5.16 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
UBS Securities, LLC(UBSS) 15 2.80 15 4.30 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Instinet BlockCross(BLKX) 11 2.06 0 0.00 0 0.00 0 0.00 11 5.95 0 0 0 0 0 0 0 0
Cboe EDGX US Equities
1 .1 . 0 0.00 1 100.00 0 .
Exchange(EDGX) 0.19 0 0.00 0 0 0.00 0 0 0 0 0 0 0 0
January 2021
Non-S&P 500 Stocks
Summary
Non-Directed I\olladrket Total Marketable Limit Total N Non-Marketable Other Orders
Total Non-Directed | NOmD "ot | 1ora) Market | 9" | Marketabl | o cetane Hmf talNO™ | \imit Orders as % | Total Other | as % of Non-
Orders as % of as % of ..~ |Orders as % of Non| Marketable Limit N "
Orders Orders e Limit N of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
q Orders Orders Orders
Directe
570 100.00 549 96.32 1 0.18 2 0.35 18 3.16
Venues
LED e Pa:e/tl{:z:::tlor e, Pa:e/tl{:z:::tlor e, Paid/::z:i?l::'::: Non: LEClapis PaiNde/tR::Z:ee:tfor
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Orders Other Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders. Orders(%) Limit Orders Limit Orders(%) for Market ORI ESED Marketable Limit ey Non-Marketable e for Other O e
CIEEE) O tlse) hundred shares) Orders(UsD) hundred shares) Limit Orders(UsD} hundred shares) ElEEN] hundred shares)
National Financial 352 36.40 0 0.00 0 0.00 0 0.00 352 82.05 0 0 0 0 0 0 0 0
Services LLC(XSTM)
Citadel Securities 257 26.58 255 | 47.75 0 0.00 1 33.33 1 0.23 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas 168 17.37 161 | 305 1 100.00 0 0.00 6 1.40 0 0 0 0 0 0 0 0
LLC(NITE)
Instinet BlockCross(BLKX)| 59 6.10 0 0.00 0 0.00 0 0.00 59 13.75 0 0 0 0 0 0 0 0
JANE STREET CAPITAL, 45 4.65 45 8.43 0 0.00 0 0.00 [ 0.00 0 0 0 0 0 0 0 0
LLC(JNST)
Two Sigma Securities, 35 3.62 35 6.55 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
UBS Securities, LLC(UBSS) 28 2.90 17 3.18 0 0.00 0 0.00 11 2.56 0 0 0 0 0 0 0 0




G1 Execution Services,

21 2.17 21 3.93 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
NASDAQ Execution 2 0.21 0 0.00 0 0.00 2 66.67 0 0.00 0 0 0 0 0 0 0 0
Services, LLC(NSDQ)
January 2021
Option Contracts
Summary
Market
- Total . Non-Marketable Other Orders
Total Non-Directed el Total Market CR Marketabl LB U UEEE Nont .. | Limit Orders as % | Total Other | as % of Non-
Orders as % of as % of .. |Orders as % of Non| Marketable Limit N "
Orders Orders e Limit - of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
- Orders Orders Orders
Directe
48 100.00 40 83.33 0 0.00 8 16.67 0 0.00
Venues
Non: Net Payment R Net Payment R Net Payment B Net Payment B
Paid/Received f¢ Paid/Received f¢ Paid/Received for Non- Paid/Received f¢
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Paid/Received BlipEEli Paid/Received for Bl Paid/Received for i e e Paid/Received gld/eceitting
. . Other Orders Market . Marketable Limit Marketable Limit Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market O . Marketable Limit O e e Non-Marketable O m— for Other O
Orders(%| Orders(USD) Orders(USD] Limit Orders(USD] Orders(USD,
Gl i ( ) hundred shares) fEl ) hundred shares) i l ) hundred shares) ( ) hundred shares)
Citadel Securities 21 375 18 45.00 0 0.00 3 37.50 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Susquehanna Capital 13 27.08 13 3250 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Group(SUsQ)
Dash Financial 7 14.58 6 15.00 0 0.00 1 12.50 0 0.00 0 0 0 0 0 0 0 0
Technologies LLC(DASH)
Wolverine Execution 4 8.33 1 2.50 0 0.00 3 37.50 0 0.00 0 0 0 0 0 0 0 0
Services LLC(WEXX)
Morgan Stanley & 2 417 2 5.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Company LLC(MSCO)
Interactive Brokers 1 2.08 0 0.00 0 0.00 1 12.50 0 0.00 0 0 0 0 0 0 0 0
LLC(IBKR)
February 2021
S&P 500 Stocks
Summary
Market
T -
q Non-Directed Orders otal Marketable Limit Total Non- 'T‘wf Marketable Other Orders
Total Non-Directed Total Market Marketabl ... | Limit Orders as % | Total Other | as % of Non-
Orders as % of as % of .. |Orders as % of Non| Marketable Limit a a0
Orders Orders e Limit N of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
N Orders Orders Orders
Directe
362 100.00 361 99.72 0 0.00 0 0.00 1 0.28
Venues
% e | | mem | S| s o e | e | SRR
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit [ N Other Orders Other Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market @ e Limit e - N e for Other O ey
Orders(%) Orders(USD) Orders(USD] Limit Orders(USD) Orders(USD
ers) e ) hundred shares) ISeLeD) hundred shares) e ) hundred shares) L] ) hundred shares)
National Financial 282 44.34 0 0.00 0 0.00 0 0.00 282 93.69 0 0 0 0 0 0 0 0
Services LLC(XSTM)
Citadel Securities 178 27.99 177 | 5284 0 0.00 0 0.00 1 033 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas 70 11.01 70 2090 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(NITE)
JANE STREET CAPITAL, 41 6.45 41 1224 0 0.00 0 0.00 0 0.00 [ 0 [ 0 0 0 [ 0
LLCINST)
Instinet BlockCross(BLKX)| 18 2.83 0 0.00 0 0.00 0 0.00 18 5.98 [ 0 [ 0 0 0 [ 0
G1 Execution Services, 17 267 17 5.07 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
UBS Securities, LLC(UBSS) 16 2.52 16 4.78 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 [ 0
Two Sigma Securities,
14 2.20 14 4.18 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 [ 0

LLC(SOHO)




February 2021

Non-S&P 500 Stocks

Summary
Non-Directed n‘;ladrket Total Marketable Limit Total N Non-Marketable Other Orders
Total Non-Directed on-DITECtEC | Total Market | o' | Marketabl arketabe Limi ota fon Limit Orders as % | Total Other | as % of Non-
Orders as % of as % of N Orders as % of Non{ Marketable Limit
Orders Orders e Limit N of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
Orders Orders Orders
Directe
664 100.00 646 97.29 4 0.60 3 0.45 11 1.66
Venues
Net P: it Net P: it Net P: it Net P: it
Non- Net Payment G Net Payment G Net Payment BTG Net Payment BTG
. 5 N - - N N Paid/Received for N 5 Paid/Received for N 5 Paid/Received for Non- N N Paid/Received for
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Orders Other Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market Marketable Limit Non-Marketable for Other
Orders(%) Orders(UsD) Orders(cents per Orders(UsD) Orders(cents per Limit Orders(USD) Orders(cents per Orders(UsD) Orders(cents per
hundred shares) hundred shares) hundred shares) hundred shares)
National Financial
N 553 43.27 0 0.00 0 0.00 0 0.00 553 86.00 0 0 0 0 0 0 0 0
Services LLC(XSTM)
Citadel Securities 325 25.43 322 | 5136 1 25.00 0 0.00 2 031 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas 149 11.66 140 | 2233 2 50.00 0 0.00 7 1.09 0 0 0 0 0 0 0 0
LLC(NITE)
JANE STREET CAPITAL, 82 6.42 82 13.08 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLCINST)
Instinet BlockCross(BLKX) 79 6.18 0 0.00 0 0.00 0 0.00 79 12.29 0 0 0 0 0 0 0 0
Two Sigma Securities,
31 243 31 4.94 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
UBS Securities, LLC(UBSS) 31 243 29 4.63 0 0.00 0 0.00 2 0.31 0 0 0 0 0 0 0 0
G1 Execution Services, 2 1.88 23 3.67 1 25.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Choe EDGX US Equities 2 0.16 0 0.00 0 0.00 2 50.00 0 0.00 0 0 0 0 0 0 0 0
Exchange(EDGX)
NASDAQ Execution 1 0.08 0 0.00 0 0.00 1 25.00 0 0.00 0 0 0 0 0 0 0 0
Services, LLC(NSDQ)
February 2021
Option Contracts
Summary
Market
Total Non-Marketable Other Orders
-Dil Limi -
Total Non-Directed | NOMDirected | oes) praricer | 09 | ariegap | MarketableLimit | TotalNon v o ders as % | Total Other | as % of Non-
Orders as % of as % of ..~ |Orders as % of Non| Marketable Limit q "
Orders Orders e Limit N of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
q Orders Orders Orders
Directe
67 100.00 47 70.15 3 4.48 17 25.37 0 0.00
Venues
LEL e Pai":ie/tR::Z:::tlor e Pai":ie/tR::Z:::tlor e Paid/’;:z::l:r:::: Non: LD Pai"‘d;'R::Zirc::tfor
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Orders Other Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market Limit N for Other
Orders(%) Orders(USD) @ 7 Orders(USD) @ 7 Limit Orders(USD) OEREIS Orders(USD) OEREIS
hundred shares) hundred shares) hundred shares) hundred shares)
Citadel Securities 25 37.31 20 4255 1 33.33 4 23.53 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Susquehanna Capital 18 26.87 15 3191 1 33.33 2 11.76 0 0.00 0 0 0 0 0 0 0 0
Group(sUsQ)
Dash Financial 7 10.45 7 14.89 0 0.00 0 0.00 0 0.00 0 0 o o o 0 0 0
Technologies LLC(DASH)
Interactive Brokers 7 10.45 0 0.00 1 33.33 6 35.29 0 0.00 0 0 0 0 0 0 0 0
LLC(IBKR)
Morgan Stanley & 5 7.46 3 6.38 0 0.00 2 11.76 0 0.00 0 0 0 0 0 0 0 0
Company LLC(MSCO)
Wolverine Execution 5 7.46 2 4.26 0 0.00 3 17.65 0 0.00 0 0 0 0 0 0 0 0

Services LLC(WEXX)




March 2021

S&P 500 Stocks
Summary
Market
q Non-Directed Orders Total Marketable Limit Total Non- r:lor_vMarketahle Other Orders
Total Non-Directed Total Market Marketabl ... | Limit Orders as % | Total Other | as % of Non-
Orders as % of as % of .. |Orders as % of Non| Marketable Limit 1 "
Orders Orders e Limit of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
- Orders Orders Orders
Directe
458 100.00 457 99.78 0 0.00 0 0.00 1 0.22
Venues
Non- Net Payment B Net Payment B Net Payment WELLRLs Net Payment WLl
. 5 N - - N N Paid/Received for N 5 Paid/Received for N 5 Paid/Received for Non- N N Paid/Received for
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Orders Other Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market Marketable Limit Non-Marketable for Other
Orders(%) Orders(UsD) Orders(cents per Orders(UsD) Orders(cents per Limit Orders(USD) Orders(cents per Orders(UsD) Orders(cents per
hundred shares) hundred shares) hundred shares) hundred shares)
National Financial 185 33.15 0 0.00 0 0.00 0 0.00 185 94.87 0 0 0 0 0 0 0 0
Services LLC(XSTM)
Citadel Securities 167 2093 166 | 4573 0 0.00 0 0.00 1 0.51 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas 11 19.89 11 | 3058 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(NITE)
JANE STREET CAPITAL, 60 10.75 60 16.53 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLCUNST)
Two Sigma Securities, 17 3.0 17 4.68 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
Instinet BlockCross(BLKX) 9 161 0 0.00 0 0.00 0 0.00 9 4.62 0 0 0 0 0 0 0 0
G1 Execution Services, 7 1.25 7 1.93 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
UBS Securities, LLC(UBSS) 2 0.36 2 0.55 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
March 2021
Non-S&P 500 Stocks
Summary
Market
q Non-Directed Orders Total Marketable Limit Total Non- l?lev-hMarketahle Other Orders
Total Non-Directed Total Market Marketabl ... | Limit Orders as % | Total Other | as % of Non-
Orders as % of as % of .. |Orders as % of Non{ Marketable Limit 1 q
Orders Orders e Limit N of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
N Orders Orders Orders
Directe
579 100.00 572 98.79 0 0.00 3 0.52 4 0.69
Venues
ten e | | mem | S| s o e | e | SRR
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Orders Other | Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market e Limit @ - N o - for Other OGS
r
D) D) Limit D) D)
RIcets) @i (LEe) hundred shares) RICeLSD hundred shares) (ff e ) hundred shares) ORlLEs) hundred shares)
National Financial 373 38.49 0 0.00 0 0.00 0 0.00 373 82.16 0 0 0 0 0 0 0 0
Services LLC(XSTM)
Citadel Securities 261 26.93 258 | 5059 0 0.00 0 0.00 3 0.66 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas 128 13.21 127 | 2490 0 0.00 0 0.00 1 022 0 0 0 0 0 0 0 0
LLC(NITE)
Instinet BlockCross(BLKX)| 77 7.95 0 0.00 0 0.00 0 0.00 77 16.96 [ 0 [ 0 0 0 [ 0
JANE STREET CAPITAL, 72 7.43 72 14.12 0 0.00 0 0.00 0 0.00 [ 0 [ 0 0 0 [ 0
LLCINST)
Two Slgma Securities, 2 227 2 431 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
G1 Execution Services, 21 217 21 412 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
UBS Securities, LLC(UBSS) 10 1.03 10 1.96 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 [ 0
New York Stock 3 031 0 0.00 0 0.00 3 60.00 0 0.00 0 0 0 0 0 0 0 0
Exchange(NYSE)
Choe EDGX US Equities 1 0.10 0 0.00 0 0.00 1 20.00 0 0.00 0 0 0 0 0 0 0 0

Exchange(EDGX)




March 2021

Option Contracts

Summary
Non-Directed “(;I:;:: Total Marketable Limit Total Non: o UL
Total Non-Directed Total Market Marketabl Limit Orders as % | Total Other | as % of Non-
Orders as % of as % of Orders as % of Non| Marketable Limit
Orders Orders e Limit N of Non-Directed Orders Directed
All Orders Non- Directed Orders Orders
Orders Orders Orders
Directe
69 100.00 51 73.91 1 1.45 17 24.64 0 0.00
Venues
(e (BRI Pa::j:l:::lr\r:::tfor Y et Pa::j:l:::lr\r:::tfor Y et Pald/’:::l:::::: Non: [EBRHS Pa:\(‘;tR:::IT::;or
Venue - Non-directed | Non-Directed | Non-Directed | Market | Market Limit Limit | N Other Orders Other Paid/Received Market Paid/Received for Marketable Limit Paid/Received for Marketable Limit Paid/Received Other
Order Flow Orders Orders(%) Orders | Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market O EEE Marketable Limit e ey Non-Marketable Orders(cents per for Other Orders(cents per
Orders(%) Orders(USD| Orders(USD) Limit Orders(USD] Orders(USD]
(%) ( ) hundred shares) ({E9) hundred shares) ( ) hundred shares) ( ) hundred shares)
Citadel Securities 2 4333 19 4419 0 0.00 7 4375 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Susquehanna Capital 15 25.00 14 32.56 0 0.00 1 6.25 0 0.00 0 0 0 0 0 0 0 0
Group(SUsQ)
Interactive Brokers 6 10.00 0 0.00 1 100.00 5 3125 0 0.00 0 0 0 0 0 0 0 0
LLC(IBKR)
Wolverine Execution 6 10.00 5 11.63 0 0.00 1 6.25 0 0.00 0 0 0 0 0 0 0 0
Services LLC(WEXX)
Dash Financial 5 833 3 6.98 0 0.00 2 12.50 0 0.00 0 0 0 0 0 0 0 0
Technologies LLC(DASH)
Morgan Stanley & 2 3.33 2 4.65 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

Company LLC(MSCO)




