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2nd Quarter, 2023

S&P 500
Summary
Total N Non-Directed Total Market Market Orders Total M;r:eta ble;"';lt Total Non- I:-t.)nt:w;r:etahle Total Oth Other Orders as
Di ot d :: Orders as % of ° Ca)rd arke as % of Non-  |Marketable Limit| Nr er;.as“ : Marketable Limit, |m%|, erers b ooad er % of Non-
rected Orders All Orders ers Directed Orders Orders on-Directe Orders . of Nom rers Directed Orders
Orders Directed Orders
29 100.00 28 96.55 0 0.00 0 0.00 1 3.45
Venues
Net Payment Net Payment
Net Payment Net Payment . X N Net Payment . X N Net Payment
Net Payment . N . N Paid/Received . N Paid/Received Net Payment . N
Venue - Non- " " . . 3 N Paid/Received | Paid/Received Paid/Received ) N Paid/Received
directed Order NonDifected N Oy Market Orders L L gt/ Ll Other Orders | Other Orders(%) Rl ] for Market for Marketable forMarietable for Non. (A el Becelied 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
Orders(USD) Orders(cents per Orders(cents per| Orders(USD)
hundred shares) | Orders(USD) Orders(USD) hundred shares)
hundred shares) hundred shares)
National
Financial 2 45.28 0 0.00 0 0.00 0 0.00 2% 8276 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 8 15.09 8 3333 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 7 1321 6 25.00 0 0.00 0 0.00 1 3.45 0 0 0 0 0 0 0 0
LLC(NITE)
G1 Execution
Services, 5 9.43 5 20.83 [ 0.00 [ 0.00 [ 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Instinet 4 7.55 0 0.00 0 0.00 0 0.00 4 13.79 0 0 0 0 0 0 0 0
BlockCross(BLKX)
Jane Street
Capital, 3 5.66 3 12.50 [ 0.00 0 0.00 [ 0.00 0 0 0 0 0 0 0 0
LLC(INST)
Two Sigma
Securities, 2 3.77 2 8.33 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

LLC(SOHO)




April 2023

Non-S&P 500 Stocks

Summary
Non-Directed Market Ord Total bt rotal Non-Marketable Other Ord
Total Non- on-Directe Total Market arke ers o . . | Ordersas% of o o"_ . | Limit Orders as Total Other er Orders as
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
101 100.00 101 100.00 [ 0.00 0 0.00 0 0.00
Venues
Net Payment Net Payment e Net Payment e Net Payment
Venue - Non. [EBCpis Paid/Reyceived Paid/ Revceived et el Paid/| Reyceived et el [EC(Opis Paid/| Reyceived
directed Order Ron Dl S Clectes Market Orders LTS C it N Other Orders | Other Orders(%) e et for Market for Marketable foiMagictable for Non: (EFE ek et 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
Orders(USD) Orders(cents per Orders(cents per| Orders(USD)
hundred shares) | Orders(USD) Orders(USD) hundred shares)
hundred shares) hundred shares)
National
Financial 58 3412 0 0.00 0 0.00 0 0.00 58 8286 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 31 18.24 31 31.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 28 16.47 28 28.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(NITE)
G1 Execution
Services, 22 12.94 22 22.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Instinet 2 7.06 0 0.00 0 0.00 0 0.00 2 1714 0 0 0 0 0 0 0 0
BlockCross(BLKX)
Two Sigma
Securities, 8 4.71 8 8.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
Jane Street
Capital, 7 4.12 7 7.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
UBS Securities, 4 235 4 4.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

LLC(UBSS)




April 2023

Option
Summary
Total N Non-Directed Total Market Market Orders Total Mgr:eta ble;"’;lt Total Non- I:-t.)nt:w;r:etahle Total Oth Other Orders as
Di :t d :r; Orders as % of © Ca)rd arke as % of Non- |Marketable Limit Nr er;.as“ : Marketable Limit |m%|, erers as “:d e % of Non-
irected Orders All Orders ers Directed Orders Orders on-Directe Orders . of Nom rders Directed Orders
Orders Directed Orders
26 100.00 22 84.62 0 0.00 4 15.38 0 0.00
Venues
Net Payment Net Payment Net Payment P’:ie; /P:ey:::’:; Net Payment P’:ie; /P:ey:::’:; Net Payment Net Payment
Venue - Non- . . e e N Y N Paid/Received | Paid/Received Paid/Received N Y N Paid/Received
Non-Directed Non-Directed Market L Limit| N N¢ Paid/Received for Marketable for Non- Paid/Received
directed Order Market Orders . . Other Orders | Other Orders(%) for Market for Marketable .. for Non- . for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market Limit Marketable Limit for Other
Flow Orders(UsD) Orders(cents per Limit e Marketable Limit Orders{cents per| Orders(usp) Orders(cents per
hundred shares) | Orders(USD) [ Orders(USD) [ hundred shares)
hundred shares) hundred shares)
Citadel Securities 18 69.23 16 72.73 0 0.00 2 50.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Susquehanna
Capital 4 15.38 4 18.18 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Group(SUSQ)
Dash Financial
Technologies 2 7.69 1 4.55 0 0.00 1 25.00 0 0.00 0 0 0 0 0 0 0 0
LLC(DASH)
Morgan Stanley
& Company 1 3.85 1 4.55 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(MSCO)
Wolverine
Execution 1 3.85 0 0.00 0 0.00 1 25.00 0 0.00 0 0 0 0 0 0 0 0
Services

LLC(WEXX)




May 2023

S&P 500
Summary
Non-Directed Market Ord Total Marketable Limit| Total N Non-Marketable Other Ord
Total Non- on-Directe Total Market arke ers o . . | Ordersas% of o o"_ . | Limit Orders as Total Other er Orders as
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
43 100.00 41 95.35 [ 0.00 0 0.00 2 4.65
Venues
Net Payment Net Payment Net Payment Net Payment Net Payment Net Payment
Venue - Non. [EBCpis Paid/Reyceived Paid/ Revceived et el Paid/| Reyceived et el [EC(Opis Paid/| Reyceived
directed Order Ron Dl S Clectes Market Orders LTS C it N Other Orders | Other Orders(%) e et for Market for Marketable foiMagictable for Non: (EFE ek et 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
Orders(USD) Orders(cents per Orders(cents per| Orders(USD)
hundred shares) | Orders(USD) Orders(USD) hundred shares)
hundred shares) hundred shares)
National
Financial 28 38.89 0 0.00 0 0.00 0 0.00 28 87.50 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 20 27.78 20 50.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 10 13.89 8 20.00 0 0.00 0 0.00 2 6.25 0 0 0 0 0 0 0 0
LLC(NITE)
G1 Execution
Services, 6 8.33 6 15.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Jane Street
Capital, 4 5.56 4 10.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
Instinet 2 278 0 0.00 0 0.00 0 0.00 2 6.25 0 0 0 0 0 0 0 0
BlockCross(BLKX)
Two Sigma
Securities, 2 2.78 2 5.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

LLC(SOHO)




May 2023

Non-S&P 500 Stocks

Summary
Non-Directed Market Ord Total Marketable Limit| Total N Non-Marketable Other Ord
Total Non- on-Directe Total Market arke ers o . . | Ordersas% of o o"_ . | Limit Orders as Total Other er Orders as
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
162 100.00 153 94.44 1 0.62 3 185 5 3.09
Venues
Net Payment Net Payment e Net Payment e Net Payment
Venue - Non. [EBCpis Paid/Reyceived Paid/ Revceived et el Paid/| Reyceived et el [EC(Opis Paid/| Reyceived
directed Order Ron Dl S Clectes Market Orders LTS C it N Other Orders | Other Orders(%) e et for Market for Marketable foiMagictable for Non: (EFE ek et 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
Orders(USD) Orders(cents per Orders(cents per| Orders(USD)
hundred shares) | Orders(USD) Orders(USD) hundred shares)
hundred shares) hundred shares)
National
Financial 85 3257 0 0.00 0 0.00 0 0.00 85 8252 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 73 27.97 7 48.00 0 0.00 0 0.00 1 0.97 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 47 18.01 PP 28.00 1 100.00 2 28.57 2 194 0 0 0 0 0 0 0 0
LLC(NITE)
G1 Execution
Services, 26 9.96 25 16.67 0 0.00 0 0.00 1 0.97 0 0 0 0 0 0 0 0
LLC(ETMM)
Instinet 13 498 0 0.00 0 0.00 0 0.00 13 12.62 0 0 0 0 0 0 0 0
BlockCross(BLKX)
Jane Street
Capital, 10 3.83 10 6.67 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
New York Stock 4 153 0 0.00 0 0.00 4 57.14 0 0.00 0 0 0 0 0 0 0 0
Exchange(NYSE)
Cboe EDGX US
Equities 1 0.38 0 0.00 0 0.00 1 14.29 0 0.00 0 0 0 0 0 0 0 0
Exchange(EDGX)
Two Sigma
Securities, 1 0.38 1 0.67 [ 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
UBS Securities, 1 0.38 0 0.00 0 0.00 0 0.00 1 0.97 0 0 0 0 0 0 0 0

LLC(UBSS)




May 2023

Option Contracts

Summary
Non-Directed Market Ord Total Marketable Limit Total N Non-Marketable Other Ord
Total Non- on-Directe Total Market arke ers ota . .| Orders as % of ota o"_ _ | Limit Orders as Total Other er Orders as
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
2 100.00 2 100.00 [ 0.00 0 0.00 0 0.00
Venues
Net Payment Net Payment Net Payment Net Payment Net Payment Net Payment
Venue - Non. [EBCpis Paid/Reyceived Paid/ Revceived et el Paid/| Reyceived et el [EC(Opis Paid/| Reyceived
directed Order Ron Dl S Clectes Market Orders LTS C it N Other Orders | Other Orders(%) e et for Market for Marketable foiMagictable for Non: (EFE ek et 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
Orders(USD) hundred shares) | Orders(usp) Orders(cents per Orders(USD) Orders(cents per| Orders(USD) )
hundred shares) hundred shares)
Citadel Securities 1 50.00 1 50.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Susquehanna
Capital 1 50.00 1 50.00 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Group(SUSQ)




June 2023

S&P 500
Summary
Non-Directed Market Ord Total Marketable Limit| Total N Non-Marketable Other Ord
Total Non- on-Directe Total Market arke ers o . . | Ordersas% of o o"_ . | Limit Orders as Total Other er Orders as
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
28 100.00 27 96.43 [ 0.00 0 0.00 1 3.57
Venues
Net Payment Net Payment e Net Payment e Net Payment
Venue - Non. [EBCpis Paid/Reyceived Paid/ Revceived et el Paid/| Reyceived et el [EC(Opis Paid/| Reyceived
directed Order Ron Dl S Clectes Market Orders LTS C it N Other Orders | Other Orders(%) e et for Market for Marketable foiMagictable for Non: (EFE ek et 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
Orders(USD) Orders(cents per Orders(cents per| Orders(USD)
hundred shares) | Orders(USD) Orders(USD) hundred shares)
hundred shares) hundred shares)
National
Financial 20 38.46 0 0.00 0 0.00 0 0.00 20 7692 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
VIRTU Americas, 12 23.08 12 46.15 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(NITE)
Citadel Securities 8 15.38 7 2692 0 0.00 0 0.00 1 3.85 0 0 0 0 0 0 0 0
LLC(CDRG)
Instinet 5 9.62 0 0.00 0 0.00 0 0.00 5 19.23 0 0 0 0 0 0 0 0
BlockCross(BLKX)
G1 Execution
Services, 3 5.77 3 11.54 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Jane Street
Capital, 3 5.77 3 11.54 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
Two Sigma
Securities, 1 192 1 3.85 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0

LLC(SOHO)




June 2023

Non-S&P 500 Stocks

Summary
Non-Directed Market Ord Total Marketable Limit| Total N Non-Marketable Other Ord
Total Non- on-Directe Total Market arke ers o . . | Ordersas% of o o"_ . | Limit Orders as Total Other er Orders as
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
198 100.00 188 94.95 0 0.00 1 0.51 9 455
Venues
Net Payment Net Payment e Net Payment e Net Payment
Venue - Non. [EBCpis Paid/Reyceived Paid/ Revceived et el Paid/| Reyceived et el [EC(Opis Paid/| Reyceived
directed Order Ron Dl S Clectes Market Orders LTS C it N Other Orders | Other Orders(%) e et for Market for Marketable foiMagictable for Non: (EFE ek et 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
Orders(USD) hundred shares) | Orders(usp) Orders(cents per Orders(USD) Orders(cents per| Orders(USD) )
hundred shares) hundred shares)
National
Financial 103 33.12 0 0.00 0 0.00 0 0.00 103 87.29 0 0 0 0 0 0 0 0
Services
LLC(XSTM)
Citadel Securities 65 20.90 63 34.24 0 0.00 0 0.00 2 169 0 0 0 0 0 0 0 0
LLC(CDRG)
VIRTU Americas, 41 13.18 34 18.48 0 0.00 0 0.00 7 5.93 0 0 0 0 0 0 0 0
LLC(NITE)
G1 Execution
Services, 31 9.97 31 16.85 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(ETMM)
Jane Street
Capital, 29 9.32 29 15.76 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(INST)
Two Sigma
Securities, 18 5.79 18 9.78 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(SOHO)
B ities,
UBS Securities 9 2.89 9 4.89 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(UBSS)
Cboe BZX U.S.
Equities 8 2.57 0 0.00 0 0.00 8 88.89 0 0.00 0 0 0 0 0 0 0 0
Exchange(BATS)
Instinet 6 193 0 0.00 0 0.00 0 0.00 6 5.08 0 0 0 0 0 0 0 0
BlockCross(BLKX)
Cboe EDGX US
Equities 1 0.32 0 0.00 0 0.00 1 1111 0 0.00 0 0 0 0 0 0 0 0

Exchange(EDGX)




June 2023

Option
Summary
Non-Directed Market Ord Total Marketable Limit Total N Non-Marketable Other Ord
Total Non- on-Directe Total Market arke ers ota . .| Orders as % of ota o"_ _ | Limit Orders as Total Other er Orders as
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
9 100.00 9 100.00 [ 0.00 0 0.00 0 0.00
Venues
Net Payment Net Payment Net Payment Net Payment Net Payment Net Payment
Venue - Non. Net Payment Paid/Reyceived Paid/Revceived Paid/Received Paid/Revceived Paid/Received Net Payment Paid/Reyceived
directed Order Non-Directed Non-Directed Market Orders Market Lit Limit| Non-Marketable | Non-Marketable Other Orders | Other Orders(%) Paid/Received for Market for Marketable for Marketable for Non for Non- Paid/Received for Other
Orders Orders(%) Orders(%) Orders Orders(%) Limit Orders Limit Orders(%) for Market L Limit .. |Marketable Limit. for Other
Flow Orders(cents per Limit Marketable Limit Orders(cents per
Orders(USD) Orders(cents per Orders(cents per| Orders(USD)
hundred shares) Orders(USD) Orders(USD) hundred shares)
hundred shares) hundred shares)
Citadel Securities 5 55.56 5 55.56 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(CDRG)
Dash Financial
Technologies 2 22.22 2 22.22 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
LLC(DASH)
Susquehanna
Capital 1 1111 1 1111 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Group(SUSQ)
Wolverine
Execution 1 1111 1 1111 0 0.00 0 0.00 0 0.00 0 0 0 0 0 0 0 0
Services

LLC(WEXX)




