July 2020
58P 500 Stocks
Summary

ion Directed

Nond
Total NonDirected  Orders as % of Al
Orders. o

39

Venues.

Venue -Non- NonDirected

National Fnancial
Services LLCIXSTM)

ricas
uciime

NASDAQ Execution
Services, LLCINSDQ)

Securities,
ucisoHo)

JANE STREET
CAPITAL LLCONST)

uBS Securities,
ucuss)

Julv2020
Non-S8 500 Stocks
Summary

NonDirected

Total NonDirected  Orders a5 % o
rders Orders

993

Venues.

Venue -Non- NonDirected
directed Order Flow Orders
Citadel Securities

National Fnancial
Services LLCIXSTM)

ucisoHo)
JANE STREET
CAPITAL LLCONST)

NASDAQ Execution

nstinet.
BlockCross(BLKX)
Julv2020

Option Contracts

NonDirected

Al

Total NonDirected  Orders as % of Al
eders Orders

15

Venues

Venue - Non- NonDirected
directed Order Flow Orders

Aukust 2020
58P 500 Stocks
Summary

NonDirected
Total Non Directed
Orders

10000

Orders as % of All
Orders

76 00.00
Venues
enue - Non- NonDirected
directed Order Flow Orders
Citadel Securities
ucicora) 25
Nationsl Financial
Services LLCIXSTM) 210
ucime 156
NASDAQ Execution
Services, LLCINSDQ) n
STRE:
CAPITAL LLCONST) 1
1 Executior
Services,
Luciermm) 9
w v
Exchange(NYSE) B
Securties,
ucusss) 9
wo Sigma
curitie
LicisoHo) 7
Instinet
BlockCross(BLKX) a

August 2020

Total Market Orders Orders
20

Non-Directed

Ordersix)

3229

3073

1927

Market Orders as %
Nont

rected

Market Orders

Market Orders
of N

ion Directet

Total Market Orders Orders

Non-Directes
Ordersix)

Non-Directed
Orders

s06)

Non-Directed
Ordersix)

342

3118

2166

4932

1507

1096

215

873

234

Market Orders

sas%
¢

Market Orders as %
of Non-Directed
Total Market Orders Orders

897

Market Orders

Market Orders as %
of Non-Directed
Total Market Orders Orders

Market Orders

7547
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3rd Quarter, 2020

Non-Marketable
Marketable Limit Limit Orders as % of
Total Marketable  Orders as % of Non- Non-Directed
Limit Orders Directed Orders  Total Non-Marketable Limit Orders ders Total Other Orders
2 950
Marketable Limit Non-Marketable  Non-Marketable.
Market Orders()  Orders Marketable Limit Orders() Limit Orders Limit Orders()
5328 2 10000 10 1408
000 o 000 o 000
28 o 000 1 141
000 o 000 3 a6.as
000 o 000 1 1972
46 o 000 o 000
000 o 000 10 1408
309 o 000 o 000
347 o 000 o 000
270 o 000 1 La1
Non-Marketable
Marketable Limit Limit Orders as % of
Total Marketable  Orders as % of Non- Non-Directed
Limit Orders Directed Orders  Total Non-Marketable Limit Orders rders Total Other Orders
Marketable Limit Non-Marketable  Non-Marketable.
Market Orders()  Orders Marketable Limit Orders() Limit Orders Limit Orders()
5172 3 286 2 1667
000 o 000 o 000
3669 2 257 s 750
355 1 1429 o 000
367 1 1429 o 000
0 o 000 3 283
000 o 000 s 2533
000 o 000 2 250
308 o 000 o 000
000 o 000 o 000

Total Marketable
Limit Orders

Market Orders()

5070

2394

Total Marketable
Limit Orders

Market Orders()

ss.88

Non-Marketable
Limit Orders as % of
Non-Directed

“Total Non Marketable Liit Orders Orders

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

3862

Marketable Limit Non-Marketable  Non-Marketable.

Order Marketable Limit Orders(%) Limit Orders Limit Orders(%)
a 257 30 s63
2 1429 3 526
1 710 1 56
1 714 s 877
o 000 4 70
1 714 1 175
B 371 o 000

Marketable Limit
Orders as % of Non-

Directed Orders  Total Non-Marketable Limit Orders Total Other Orders

Marketable Limit Non-Marketable  Non-Marketable.

Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)
1 10000 2 233
o 000 o 000
o 000 1 116
o 000 7 8256
o 000 o 000
o 000 o 000
o 000 s 1047
o 000 o 000
o 000 o 000
o 000 o 000

Net Payment

Net Payment

Net Payment

Net Payment

Warket

Net Payment

Net Payment

Net Payment

Net Payment
Paid/Received for

1475

7254

1025

Net Payment

Net Payment

Orders(usp)

Net Payment

Net Payment

Warket

Net Payment

Net Payment

Net Payment

Net Payment
Paid/Received for

Net Payment

Net Payment

Orders(usp)

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment
Paid/Received for

5000

5000

Net Payment

Net Payment

Orders(usp)

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Paid/Received for

Other Orders as %
of Non-Directed
Orders.

1599
Other Orders
3
m
3
o
o
o
o
2
o
o
Other Orders as %
of Non-Directed
Orders.
64
Other Orders
3
an
7
2
o
o
o
o
o
1

Other Orders as %

of Non-Directed

Orders

276

Other Orders

2
o
o
o
o
o
2

Other Orders as %

of Non-Directed

Orders

1891

Other Orders

a2
210
a
o
o
o
o
s
o
4

182

69,08

114

Orders(usp)



Non-S8&P 500 stocks
Summary

Non-Directed
Total NonDirected  Orders as % of Al
dors Order

1130 10000

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Services LLCIXSTM) 536
VIRTU Americas
ucime a07

NASDAQ Execution

Services, LLCINSDQ) 52
e

CAPITAL LLCONST) a

1 Executior

Services,

Luctermm) @

Instin

BlockCross(BLKX) 5
G

Exchange(EDGX) b

Two sigma

uritie
LicisoHo) 2
S Securities,

ucusss) 7

August 2020

Option Contracts

Summary

Non-Directed
Total NonDirected  Orders as % of Al
Orders. o

m

Venues.

Venue -Non- Non-Directed
directed Order Flow Orders
Citadel Securities

LcicoRe)

LiciDASH) 1

Execution Services

LLctwexx)

Interactive Brokers
KR) 7

Morgan stanley &

Company

ucimsco) a

itgroup Global

Markets, Inc.(KEXP) 1

September 2020

58P 500 Stocks
Summary
Non-Directed
Total NonDirected  Orders as % of Al
Orders. Order
an

Venues.

Venue -Non- Non-Directed
directed Order Flow Orders
Citadel Securities

Licicore)

National Fnancial

Services LLCIXSTM) 103
VIRTU Americas

uciime) 116

NASDAQ Execution
5

Services,
wctETm) 1

Equities
ExchangelEDGK) a
September 2020

Non-S8 500 Stocks

Summary

Non-Directed
Total NonDirected  Orders as % of Al
Orders. Orders

a2

Venues.

on- Non-Directed

Venue -Non
directed Order Flow Orders

Citadel Securities
Licicore)

National Fnancial

Services,
wctETm) a

NASDAQ Execution
Services, LLCINSDQ) 3
JANE STREET
CAPITAL LLCONST) 0
Choe EDGX U
Equities
Exchange(EDGX] b
New York Stock
Exchange(NYSE) 2
Two sigma
Securties,
Licisomo) 16
nstinet.
BlockCross(BLKX) 7
September 2020
Option Contracts
Summary
Non-Directed

Total NonDirected  Orders as % of Al
Orders Orders

o1 10000

Venues

Market Orders as %

Non-Marketable
Marketable Limit Limit Orders as % of
fon-Directes

Total Market Orders Orders
1013

Non-Directed
rder:

Limit Orders Directed Orders  Total Non-Marketable Limit Orders
08

Marketable Limit Non-Marketable

s06) MarketOrders  Market Orders()  Orders Marketable Limit Orders(%) Limit Orders
22 so7 s168 3 3000 4
3129 o 000 o 000 o
276 368 751 B 5000 1
300 o 000 o 000 s2
257 a 418 1 1000 2
245 @ 428 o 000 o
146 o 000 o 000 o
123 o 000 o 000 2
117 1 183 o 000 1
041 B 051 1 1000 o
Non-Marketable
Market Orders as % Marketable Limit Limit Orders as % of
Non-Directed
Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders.
a82s s 789 s
Non-Directed Marketable Limit Non-Marketable
Ordersix) Market Orders  Market Orders()  Orders Marketable Limit Orders(%) Limit Orders
957 % 727 1 1000 2
261 1 273 B 5000 3
957 ° 1636 o 000 2
783 o 000 1 1000 s
609 o 000 3 3000 s
348 1 182 o 000 3
087 1 182 o 000 o
Non-Marketable
Market Orders as % Marketable Limit Limit Orders as % of
Non-Directed
Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders. Orders.
15 7209 6 138 a7 1090
Non-Directed Marketable Limit Non-Marketable
Ordersix) Market Orders  Market Orders()  Orders Marketable Limit Orders(%) Limit Orders
2850 155 5596 a 6657 s
2783 o 000 o 000 o
1679 8 2960 2 333 s
1389 0 000 0 000 %
s07 o 000 o 000 3
260 i 614 o 000 o
232 16 578 o 000 o
116 B 181 o 000 o
058 o 000 o 000 o
058 o 000 o 000 4
Non-Marketable
Market Orders as % Marketable Limit Limit Orders as % of
Non-Directed
Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders. ders
s 8
Non-Directed Marketable Limit Non-Marketable
Ordersix) Market Orders  Market Orders()  Orders Marketable Limit Orders() Limit Orders
3672 a16 622 2 333 n
2087 o 000 o 000 o
1994 27 3203 3 5000 s
320 a 554 o 000 o
263 o 000 o 000 3
226 2 365 1 1667 2
158 o 000 o 000 2
158 o 000 o 000 2
120 15 203 o 000 o
053 o 000 o 000 o
Non-Marketable
Market Orders as % Marketable Limit Limit Orders as % of
Non-Directet
Total Market Orders Orders Limit Orders Directed Orders  Total Non-Marketable Limit Orders Orders
3845 s16s

Other Orders as %
of Non-Directed
Total Other Orders  Orders
1 s 645
Non-Marketable
UimitOrders()  Other Orders
ass 3
000 536
110 3
5900 o
227 o
000 o
000 2
286 o
110 1
000 1
Other Orders as %
of Non-Directed
Total Other Orders  Orders
o088
Non-Marketable
UimitOrders()  Other Orders
5918 1
612 o
08 o
1633 o
816 o
612 o
000 o
Other Orders as %
of Non-Directed
Total Other Orders  Orders
& 162
Non-Marketable
UimitOrders()  Other Orders
sa1 2
000 193
338 7
s o
2585 o
000 1
000 o
000 3
000 s
270 o
Other Orders as %
of Non-Directed
Total Other Orders  Orders
8 922
Non-Marketable
UimitOrders()  Other Orders
170 59
000 397
a2 2
000 2
3723 o
213 o
234 o
234 o
000 1
000 7
Other Orders as %
of Non-Directed
Total Other Orders  Orders
000

10000

1231

23

1038

Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment paid/Received for
Orders(usp)
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment paid/Received for
Orders(usp)
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment paid/Received for
Orders(usp)
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment paid/Received for
Orderstusp)

1207

8119




Net Payment Net Payment Net Payment

Net Payment Net Payment Net Payment
Net Payment Market Net Payment Paid/Received for
Venue - Non- NonDirected  Non-Directed Marketable Limit NonMarketable  Non-Marketable. sl
directed Order Flow Orders rdersi) MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders LimitOrders(®)  Other Orders Orders(usp)
Citadel Securities
ucicora) 2 4330 1 4706 a 5000 2 000 o 000 o o o o o o o
ine
Execution Services
Exx) 3 371 2 588 o 000 2 318 o 000 o o o o o o o
Susquehanna
Capital
Grouplsusal 2 268 1 824 a 5000 s 908 o 000 o o o o o o o
Dash Financial
Technologies
LLciDASH) 7 722 2 588 o 000 s 909 o 000 o o o o o o o
Morgan stanley &
ompany
ucimsco) 3 309 1 294 o 000 2 360 o 000 o o o o o o o



	SSG

