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2nd Quarter, 2022

S&P 500
Stocks
Summary
Non-Directed Market Orders Total (il Total Non- Nt.)anarketahle Other Orders as
Total Non- Total Market . _..| Ordersas % of .. | Limit Orders as Total Other
. Orders as % of as % of Non-  |Marketable Limit| N Marketable Limit % of Non-
Directed Orders Orders ) Non-Directed % of Non- Orders "
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
177 100.00 173 97.74 0 0.00 0 0.00 4 2.26
Venues
Net Payment Net Payment N‘_"t Paym.ent Net Payment N‘_"t Paym.ent Net Payment
Net Payment N N N N Paid/Received N N Paid/Received Net Payment N N
Venue - Non- N N N - N B Paid/Received | Paid/Received Paid/Received N B Paid/Received
. Non-Directed Non-Directed Market L Limit| Non-Marketable | Non-Marketable Paid/Received for Marketable for Non- Paid/Received
directed Order Market Orders . . Other Orders | Other Orders(%) for Market for Marketable s for Non- - for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market o Limit . |marketable Limit| for Other
Flow Orders(Usp) Orders(cents per Limit O EnSe Marketable Limit per| © per
hundred shares; Orders(USD| Orders(USD] hundred shares;
) (e hundred shares) (e hundred shares) )
National
Financial 127 4123 0 0.00 0 0.00 0 0.00 127 85.23 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 66 2143 62 38.99 0 0.00 0 0.00 4 268 0 0 0 0 0 0 0 0
LLC(CDRG)
Jane Street
Capital, 34 11.04 34 21.38 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
VIRTU Americas, 34 1104 34 2138 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(NITE)
G1 Execution
Services, 24 7.79 24 15.09 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Instinet 18 584 0 0.00 0 0.00 0 0.00 18 1208 0 0 0 0 0 0 0 0
BlockCross(BLKX)
UBS Securities, 4 130 4 252 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(UBSS)
Two Sigma
Securities, 1 0.32 1 0.63 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
April 2022
Non-S&P 500 Stocks
Summary
Marketable Limit| Non-Marketabl
Non-Directed Market Orders Total arketable Himi Total Non- :-m_ arietab'e Other Orders as
Total Non- Total Market . _..| Ordersas % of ._..| Limit Orders as Total Other
q Orders as % of as % of Non- Limit " Limit % of Non-
Directed Orders Orders - Non-Directed % of Non- Orders .
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
431 100.00 409 94.90 9 2.09 4 0.93 9 2.09

Venues




Net Payment

Net Payment

Net Payment

Net Payment
Paid/Received

Net Payment

Net Payment
Paid/Received

Net Payment

Net Payment

d\i,:::::; g:d“e-r Non-Directed Non-Directed Market Orders Market Lit Limit| Non-Marketable | Non-Marketable Other Orders | Other Orders(%) Paid/Received Paf::/;e:::::d f‘::'l"’v{:’e::::; for Marketable Palfd::{::::ved for Non- Paid/Received Pa:/rRoe::e“:ed
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market . Limit ... |Marketable Limit| for Other
Flow Orders(cents per Limit Marketable Limit Orders(cents per
CroeS(USD) hundred shares) | Orders(USD) e ke [o] ¢ | @ D) hundred shares)
hundred shares) hundred shares)
National
Financial 287 37.61 0 0.00 0 0.00 0 0.00 287 81.30 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 165 21.63 155 39.24 3 33.33 0 0.00 7 198 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 107 14.02 102 25.82 3 3333 0 0.00 2 057 0 0 0 0 0 0 0 0
LLC(NITE)
Jane Street
Capital, 63 8.26 63 15.95 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
Instinet 57 7.47 0 0.00 0 0.00 0 0.00 57 16.15 0 0 0 0 0 0 0 0
BlockCross(BLKX)
G1 Execution
Services, 57 7.47 54 13.67 3 3333 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Two Sigma
Securities, 17 2.23 17 430 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
Cboe EDGX US
Equities 4 0.52 0 0.00 0 0.00 4 66.67 0 0.00 0 0 0 0 0 0 0 0
Exchange(EDGX)
UBS Securities, 4 052 4 101 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(UBSS)
NASDAQ
Execution 2 026 0 0.00 0 0.00 2 33.33 0 0.00 0 0 0 0 0 0 0 0
Services,
LLC(NSDQ)
April 2022
Option
Contracts
Summary
Non-Directed Market Orders Total (il Total Non- Nt.)anarketahle Other Orders as
Total Non- Total Market .. | Ordersas % of .. | Limit Orders as Total Other
. Orders as % of as % of Non-  |Marketable Limit| N Marketable Limit % of Non-
Directed Orders Orders ) Non-Directed % of Non- Orders "
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
27 100.00 17 62.96 1 3.70 9 3333 0 0.00
Venues
Net Payment Net Payment N‘_"t Paym.ent Net Payment N‘_"t Paym.ent Net Payment
Net Payment N N N N Paid/Received N N Paid/Received Net Payment N N
Venue - Non- N N N - N B Paid/Received | Paid/Received Paid/Received N B Paid/Received
. Non-Directed Non-Directed Market L Limit| Non-Marketable | Non-Marketable Paid/Received for Marketable for Non- Paid/Received
directed Order Market Orders . . Other Orders | Other Orders(%) for Market for Marketable s for Non- . for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market o Limit . |marketable Limit| for Other
Flow Orders(Usp) Orders(cents per Limit O EnSe Marketable Limit per| 0 (o] per
hundred shares; Orders(USD) Orders(USD| hundred shares;
) (e hundred shares) (e hundred shares) )
Citadel Securities 3 29.63 7 4118 0 0.00 1 1111 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Interactive
Brokers 5 18.52 0 0.00 1 100.00 4 44.44 0 0.00 0 0 0 0 0 0 0 0

LLC(IBKR)




Wolverine
Execution
Services
LLC(WEXX)

18.52

11.76

0.00

3333

0.00

Dash Financial
Technologies
LLC(DASH)

14.81

17.65

0.00

1111

0.00

Susquehanna
Capital
Group(SUSQ)

14.81

23.53

0.00

0.00

0.00

Morgan Stanley
& Company
LLC(MSCO)

May 2022

S&P 500
Stocks
Summary

Total Non-
Directed Orders

Non-Directed
Orders as % of
All Orders

Total Market
Orders

Market Orders
as % of Non-
Directed Orders

Total
Marketable Limit|
Orders

Marketable Limit|
Orders as % of
Non-Directed
Orders

Total Non-
Marketable Limit|
Orders

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

Total Other
Orders

Other Orders as
% of Non-
Directed Orders

76

100.00

73

96.05

0.00

0.00

3.95

Venues

Venue - Non-
directed Order
Flow

Non-Directed
Orders

Non-Directed
Orders(%)

Market Orders

Market
Orders(%)

Limit|

N

N

Orders

Orders(%)

Limit Orders

Limit Orders(%)

Other Orders

Other Orders(%)

Net Payment
Paid/Received
for Market
Orders(USD)

Net Payment
Paid/Received
for Market
Orders(cents per
hundred shares)

Net Payment
Paid/Received
for Marketable

Limit

Orders(USD)

Net Payment
Paid/Received
for Marketable
Limit
Orders(cents per
hundred shares)

Net Payment
Paid/Received
for Non-

Marketable Limit| |
oi

Net Payment
Paid/Received Net Payment.
for Non- Paid/Received
Marketable Limit| for Other
per[ O D)

hundred shares)

Net Payment
Paid/Received
for Other
Orders(cents per
hundred shares)

National

Financial

Services
LLC(XSTM)

46.41

0.00

0.00

0.00

71

85.54

Citadel Securities|
LLC(CDRG)

20.92

29

41.43

0.00

0.00

3.61

VIRTU Americas,
LLC(NITE)

1111

17

24.29

0.00

0.00

0.00

G1 Execution
Services,
LLC(ETMM)

12

17.14

Jane Street
Capital,
LLC(INST)

10

14.29

Instinet
BlockCross(BLKX)

10.84

Two Sigma
Securities,
LLC(SOHO)

May 2022

Non-S&P 500 Stocks

Summary




Marketable Limit|

Non-Marketable

Non-Directed Market Orders Total Total Non- - Other Orders as
Total Non- Total Market .. | Ordersas % of .. | Limit Orders as Total Other
. Orders as % of as % of Non- |Marketable Limit| N Marketable Limit % of Non-
Directed Orders Orders ) Non-Directed % of Non- Orders "
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
340 100.00 328 96.47 1 0.29 0 0.00 11 3.24
Venues
Net Payment Net Payment N‘_"t Paym.ent Net Payment N‘_"t Paym.ent Net Payment
Net Payment N N N N Paid/Received N N Paid/Received Net Payment N N
Venue - Non- N N N - N B Paid/Received | Paid/Received Paid/Received N B Paid/Received
. Non-Directed Non-Directed Market L Limit| Non-Marketable | Non-Marketable Paid/Received for Marketable for Non- Paid/Received
directed Order Market Orders . . Other Orders | Other Orders(%) for Market for Marketable s for Non- . for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market o Limit . |marketable Limit| for Other
Flow Orders(Usp) Orders(cents per Limit O EnSe Marketable Limit per| © per
hundred shares; Orders(USD| Orders(USD| hundred shares;
) (e hundred shares) (e hundred shares) )
National
Financial 234 38.94 0 0.00 0 0.00 0 0.00 234 80.14 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 136 263 131 253 0 0.00 0 0.00 5 171 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 83 1381 78 25.32 0 0.00 0 0.00 5 171 0 0 0 0 0 0 0 0
LLC(NITE)
G1 Execution
Services, 55 9.15 55 17.86 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Instinet 47 7.82 0 0.00 0 0.00 0 0.00 47 16.10 0 0 0 0 0 0 0 0
BlockCross(BLKX)
Jane Street
Capital, 38 6.32 37 12.01 1 100.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
Two Sigma
Securities, 5 0.83 5 1.62 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
UBS Securities, 3 0.50 2 0.65 0 0.00 0 0.00 1 0.34 0 0 0 0 0 0 0 0
LLC(UBSS)
May 2022
Option
Contracts
Summary
Limit, Non-Marketabl
Non-Directed Market Orders Total m Total Non- :-m_ arietab'e Other Orders as
Total Non- Total Market . _..| Ordersas % of ._..| Limit Orders as Total Other
q Orders as % of as % of Non- | Marketable Limit " Marketable Limit| % of Non-
Directed Orders Orders - Non-Directed % of Non- Orders .
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
13 100.00 13 100.00 0 0.00 0 0.00 0 0.00
Venues
Net Payment Net Payment et payment Net Payment et payment Net Payment
Venue - Non. BIBLOIIID Paid/Revceived Paid/Reyceived R ecetied Paid/Revceived el Receed BIBLIIID Paid/Revceived
directed Order Non-Directed Non-Directed e Market Li Limit| Non-Marketable | Non-Marketable Other Orders | Other Orders(%) Paid/Received P, e — for Marketable for Non for Non- Paid/Received for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market . Limit ... |Marketable Limit| for Other
Flow Orders(cents per Limit Marketable Limit Orders(cents per
CroeS(USD) hundred shares) | Orders(USD) e ke [o] ¢ | @ D) hundred shares)
hundred shares) hundred shares)
Citadel Securities 7 53.85 7 53.85 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Susquehanna
Capital 5 38.46 5 38.46 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

Group(SUSQ)




Dash Financial

Technologies 1 7.69 1 7.69 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(DASH)
June 2022
S&P 500
Stocks
Summary
Non-Directed Market Orders Total (il Total Non- Nt.)anarketahle Other Orders as
Total Non- Total Market . _..| Ordersas % of .. | Limit Orders as Total Other
. Orders as % of as % of Non- |Marketable Limit| N Marketable Limit % of Non-
Directed Orders Orders ) Non-Directed % of Non- Orders "
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
62 100.00 58 93.55 0 0.00 1 161 3 4.84
Venues
Net Payment Net Payment N‘_"t Paym.ent Net Payment N‘_"t Paym.ent Net Payment
Net Payment N N N N Paid/Received N N Paid/Received Net Payment N N
Venue - Non- N N N - N B Paid/Received | Paid/Received Paid/Received N B Paid/Received
. Non-Directed Non-Directed Market L Limit| Non-Marketable | Non-Marketable Paid/Received for Marketable for Non- Paid/Received
directed Order Market Orders . . Other Orders | Other Orders(%) for Market for Marketable s for Non- . for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market o Limit . |Marketable Limit| for Other
Flow Orders(Usp) Orders(cents per Limit O EnSe Marketable Limit per| © per
hundred shares; Orders(USD] Orders(USD| hundred shares;
) (e hundred shares) (e hundred shares) )
National
Financial 31 32.98 0 0.00 0 0.00 0 0.00 31 81.58 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 23 24.47 21 38.18 0 0.00 0 0.00 2 5.26 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 16 17.02 15 27.27 0 0.00 0 0.00 1 2.63 0 0 0 0 0 0 0 0
LLC(NITE)
Jane Street
Capital, 9 9.57 9 16.36 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
G1 Execution
Services, 8 8.51 8 14.55 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Instinet 4 426 0 0.00 0 0.00 0 0.00 4 1053 0 0 0 0 0 0 0 0
BlockCross(BLKX)
NASDAQ
Execution 1 1.06 0 0.00 0 0.00 1 100.00 0 0.00 0 0 0 0 0 0 0 0
Services,
LLC(NSDQ)
Two Sigma
Securities, 1 1.06 1 1.82 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
UBS Securities, 1 106 1 182 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(UBSS)
June 2022
Non-S&P
500 Stocks
Summary
Marketable Limit| Non-Marketabl
Non-Directed Market Orders Total arketable Himi Total Non- :-m_ arietab'e Other Orders as
Total Non- Total Market . _..| Ordersas% of ._..| Limit Orders as Total Other
q Orders as % of as % of Non- | Marketable Limit " Marketable Limit| % of Non-
Directed Orders Orders - Non-Directed % of Non- Orders .
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
305 100.00 301 98.69 0 0.00 1 0.33 3 0.98




Venues

Venue - Non-

Net Payment

Net Payment
Paid/Received

Net Payment
Paid/Received

Net Payment
Paid/Received

Net Payment
Paid/Received

Net Payment
Paid/Received

Net Payment

Net Payment
Paid/Received

Non-Directed Non-Directed Market Lil Limit| Non-Marketable [ Non-Marketable Paid/Received for Marketable for Non- Paid/Received
directed Ord Market Ord Other Ord Other Orders(%) for Market for Marketabl for Non- for Oth
irected Order Orders Orders(%) arket Orders Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) er Orders e for Market or Marke or a" .e avle Limit or Non ... |Marketable Limit for Other or ol
Flow Orders(cents per Limit Marketable Limit Orders(cents per
Orcer=tsn) hundred shares) | Orders(USD) O cen e O r =) @ o) hundred shares)
hundred shares) hundred shares)
National
Financial 224 3642 1 035 0 0.00 0 0.00 223 69.25 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 101 16.42 100 34.60 0 0.00 0 0.00 1 031 0 0 0 0 0 0 0 0
LLC(CDRG)
Instinet 79 12585 0 0.00 0 0.00 0 0.00 79 2453 0 0 0 0 0 0 0 0
BlockCross(BLKX)
G1 Execution
Services, 61 9.92 61 2111 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
VIRTU Americas, 60 9.76 58 20,07 0 0.00 0 0.00 2 0.62 0 0 0 0 0 0 0 0
LLC(NITE)
Jane Street
Capital, 53 8.62 53 18.34 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
Two Sigma
Securities, 13 211 13 4.50 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
Credit Suisse
Securities (USA) 4 0.65 0 0.00 2 66.67 0 0.00 2 0.62 0 0 0 0 0 0 0 0
LLC(FBCO)
Goldman, Sachs 3 0.49 0 0.00 0 0.00 0 0.00 3 0.93 0 0 0 0 0 0 0 0
& C0.(GSCO)
Barclays Capital, 3 049 0 0.00 0 0.00 0 0.00 3 093 ) ) ) 0 0 0 0 0
Inc.(LEHM)
June 2022
Option
Contracts
Summary
Marketable Limit Non-Marketabl,
Non-Directed Market Orders Total arketable Himi Total Non- :-m_ arietab'e Other Orders as
Total Non- Total Market . _..| Ordersas % of ._..| Limit Orders as Total Other
q Orders as % of as % of Non- | Marketable Limit " Marketable Limit| % of Non-
Directed Orders Orders - Non-Directed % of Non- Orders .
All Orders Directed Orders Orders Orders . Directed Orders
Orders Directed Orders
10 100.00 10 100.00 0 0.00 0 0.00 0 0.00
Venues
Net Payment Net Payment et payment Net Payment et payment Net Payment
Venue - Non. BIBLOIIID Paid/Revceived Paid/Reyceived R ecetied Paid/Revceived el Receed BIBLIIID Paid/Revceived
directed Order Non-Directed Non-Directed e Market Li Limit| Non-Marketable | Non-Marketable Other Orders | Other Orders(%) Paid/Received P, e — for Marketable for Non for Non- Paid/Received for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market . Limit ... |Marketable Limit| for Other
Flow Orders(cents per Limit Marketable Limit Orders(cents per
CroeS(USD) hundred shares) | Orders(USD) e ke [o] ¢ | @ D) hundred shares)
hundred shares) hundred shares)
Dash Financial
Technologies 6 60.00 6 60.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(DASH)
Citadel Securities 2 20.00 2 20.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

LLC(CDRG)




Morgan Stanley

& Company 10.00 10.00 0.00 0.00 0.00
LLC(MSCO)
Susquehanna
Capital 10.00 10.00 0.00 0.00 0.00

Group(SUSQ)




	PSC

