Juy 202
58P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders s % of All
Orders. Orders.

Market Orders as %

ofNon-Directed  Total Marketable

Total Market Orders Orders Limit Orders
a8 10000 30 8616
Venues
-Non- Non-Directed
ected Order Flow Orders Orders(x) Market Orders  Market Orders(%)
VIRTU Americas,
ucime) n7 2779 % 2000
Citadel Securities
ucicore) 102 223 8 2538
61 Execution
Services,
uctETam) sn 1995 7 2287
Jane Street Capita,
n 6 1540 6 194
ution
Services, LLCINSDQ) 3 831 o 000
uBs Securitis,
uctusss) 5 143 3 091
Choe EDGX US
Equities
ExchangelEDGX) 4 05 o 000
StoneX Financial
INCNTL 2 048 2 060
e
ExchangelMEMX) 2 048 o 000
Two sigma
Securities,
uctsoHo) 2 048 2 060
Juy 202
Non-S8P 500 Stocks
Summary
Non-Directed Market Orders as %

Total Non-Directed  Orders s % of All ofNon-Directed  Total Marketable
Orders. Orders.

Total Market Orders Orders Limit Orders
1183 10000 37 721
Venues
Venue - Non- NonDirected  Non-Directed
directed Order Flow Orders Orders(x) Market Orders  Market Orders(%)
VIRTU Americas,
ucime) 73 2070 272 2887
Citadel Securities
ucicore) B 276 263 2702
61 Execution
Services,
uctETm) 26 720 192 2038
Jane Street Capita,
2 209 1664 191 2028
w York Stock
Exchange(NYSE] a5 ase o 000
Choe EDGX US
Equities
Exchange(EDGX] % 223 o 000
NASDAQ Execution
Services, LLCINSDQ) 2 215 o 000
Members
ExchangelMEMX) 2 096 o 000
Instinet.
BlockCross(BLKX) 1n 088 s 053
StoneX Financial
INCNTL) 0 080 s 096
Julv 2028
Ootion Contracts
Summary
Non-Directed Market Orders 2s %
“Total NonDirected  Orders as % of All ofNon-Directed  Total Marketable:
Orders Orders Total Market Orders Orders Limit Orders
209 10000 10 4976
Venues
NonDirected  Non-Directed
Orders. Orders() Market Orders  Market Ordersi)
105 4118 a7 4519
a7 1843 I 1635
a 1608 2 2602
W 1569 1 096
Morgan stanley &
Company
ucimsco) 2 63 n 1058
Aurust 2028
58P 500 tocks
Non-Directed Market Orders 2s %
“Total NonDirected  Orders as % of All ofNon-Directed  Total Marketable:
Orders Orders Total Market Orders Orders Limit Orders
04 10000 330 8168
Venues
Venue - Non- NonDirected  Non-Directed
directed Order Flow Orders Orders() Market Orders  Market Ordersi)
VIRTU Americas,
ucime) 127 277 106 2212
Citadel Securities
ucicore) 123 2708 o 2727
Jane Street Capita,
ucunsn o 1894 a 2545
61 Execution
Services,
Luctermm a 969 @ 1242
New York Stock
Exchange(NYSE] 1 749 o 000

NASDAQ Execution
Services, LLCINSDQ) 5 as2 o 000
Choe EDGXUS

Equities
Exchange(EDGX] 10 220 o 000
Members
Exchange(MEMX) s 110 o 000
Securities,
ucisoHo) 3 066 3 a1
HRTFINANCIAL

2 0aa 2 061
Aurust 2028
Non-S&P 500 Stocks
Summary

Market Orders 2s %

of Non-Directed

Non-Directed
“Total NonDirected  Orders as % of All Total Marketable
Orders Orders Total Market Orders Orders Limit Orders
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NonMarketable
Marketable Limit Limit Orders as % of
Orders s % of Non- NonDirected
Directed Orders  Total Non-Marketable Limit Orders

10

Marketable Limit Non-Marketable:

Orders Marketable Limit Orders(%) Orders
s 571 4
3 2143 1
s 871 o
1 714 o
o 000 35
o 000 o
o 000 4
o 000 o
o 000 2
o 000 o
NonMarketable
Marketable Limit Limit Orders as % of

Orders s % of Non-
Directed Orders  Total Non-Marketable Limit Orders
004 &

NonDirected

Marketable Limit Non-Marketable:

Orders Marketable Limit Orders(%) Limit Orders
2 2566 Fl
Ed 5274 4
2 1047 2
15 127 a

o 000 a5
o 000 2
o 000 2
o 000 2
6 sa1 o
1 088 o

Non-Marketable:

Marketable Limit Limit Orders as % of

Orders as % of Non- Non-Directed
Directed Orders  Total Non-Marketable Limit Orders
%
Marketable Limit NonMarketable
Orders. Marketable Limit Orders(%) Uimit Orders
10 4348 a
1 435 2
i 013 4
o 000 30
3 12,08 ]

Non-Marketable:

Marketable Limit Limit Orders as % of

Orders as % of Non- Non-Directed
cted Orders Total Non-Marketable Li
2
Marketable Limit NonMarketable
Orders. Marketable Limit Orders(%) Uimit Orders
2 2000 B
s 5000 B
o 000 2
1 1000 1
2 2000 2
o 000 16
o 000 10
o 000 s
o 000 o
o 000 o
Non-Marketable:
Marketable Limit Limit Orders as % of
rders 25 % of Non- Non-Directed
cted Orders Total Non-Marketable Li Orders

Other Orders as %
of Non-Directed
Total Other Orders  Order

757
Non-Marketable:
mi Other Orders
851 1
213 1
000 o
000 o
7447 o
000 Fl
851 o
000 o
426 o
000 o
Other Orders as %
of Non-Directed
Total Other Orders  Orders
” 651
Non-Marketable:
LimitOrders(®)  Other Orders
222 0
323 7
161 o
202 o
629 o
258 o
277 o
a68 o
000 o
000 o
Other Orders as %
of Non-Directed
Total Other Orders  Orders
o 000
NonMarketable
Umit Ordersi%)  Other Orders
750 o
2266 o
a1 o
3047 o
625 o
Other Orders as %
of Non-Directed
Total Other Orders  Orders
041
NonMarketable
Umit Orders(%)  Other Orders
656 1
658 2
263 o
132 1
2n o
2108 o
1816 o
658 o
000 o
000 o
Other Orders as %
of Non-Directed

Total Other Orders  Orders

Net Payment

Net Payment

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment

4138

Net Payment

Net Payment

Orders(usol

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment

8961

Net Payment

Net Payment

Orders(usol

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment

Net Payment

Net Payment

Orders(uspl

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment

Orders(uspl




808

Venues

Venue - Non-

directed Order Flow

Citadel Securities
RG)

Non-Directed
Orders.

10000

Non-Directed
Orders()

ucicor 257
VIRTU Americas,
ucime) 257
Jane Street Capita,
ucunsn 182
61 Execution
Services,
Luctermm 12¢
New York Stock
Exchange(NYSE] 8
Choe EDGX US

wities
ExchangelEDGX) 2%
Exchange(MEMX) 1
uBs securities,
uciusss) w
NASDAQ Execution
Services, LLCINSDQ) 1
Securities,
ucisoHo) 2
Aurust 2028

Ootion Contracts
Summary

Non-Directed
Total NonDirected  Orders a3 5% of Al
Orders Orders

2850

250

1808

1230

Market Orders

Market Orders
of Non-Directet

Total Market Orders Orders

00.00

Venues

Non-Directed
Orders.

Company
ucimsco)
September 2024

58P 500 tocks
Summary

Non-Directed
“Total NonDirected  Orders as % of All
Orders Orders

Non-Directed
Orders()

00.00
Venues
Venue - Non- NonDirected  Non-Directed
directed Order Flow Orders Orders()
Citadel Securities
ucicore) m
VIRTU Americas,
ucime) 166
61 Execution
Services,
Luctermm 128
Jane Street Capita,
ucunsn 1
New York Stock
Exchange(NYSE] @
NASDAQ Execution
Services, LLCINSDQ) 1
StoneX Financial
INCNTL) 7
Choe EDGX US
uities
Exchange(EDGX] 5
o sigma
Securities,
ucisoo) 6
uBs securities,
uciusss) s
September 2024
Non-S&P 500 Stocks
Summary

Non-Directed
“Total NonDirected  Orders as % of All
Orders Orders

1.208 10000
Venues
Venue - Non- NonDirected  Non-Directed
directed Order Flow Orders Orders()
Citadel Securities
ucicore) a1
VIRTU Americas,
ucime) a2
61 Execution
Services,
Luctermm) 255
Jane Street Capita,
ucunsn 1
lew York Stock
Exchange(NYSE] 13
NYSE ArcalARCA) a7
Choe EDGX US
Equities
ExchangelEDGX) g
NASDAQ Execution
Services, LLCINSDQ) 2
Instinet
BlockCross(BLX) 13
StoneX Financial
INCNTL) 12
September 2024
Option Contracts
Summary
Non-Directed

Total Non-Directed  Orders s % of All
Orders. Orders.

150

Venues

00.00

Non-Directed
Orders(x)

7

@

3

5026

1799

1323

164

279

2504

1931

1674

2082

277

1803

1492

799
262

031

1937

1885

Market Orders

Market Orders

8385

2%
"

7488

2%

of Non-Directed
Total Market Orders Orders

9073

Market Orders

127

109

Market Orders 2s %
of Non-Directed
Total Market Orders Orders

096

Market Orders

200

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

7200

Market Orders

Market Orders()
2001
2745

2108

1565

Total Marketable
Limit Orders

Market Orders()

sass

1538

1795

1026

Total Marketable
Limit Orders

Market Orders()
272

%73

218

1989

Total Marketable
Limit Orders

Market Orders()
2035

2108

2389
1964

000
000

Total Marketable
Limit Orders

Market Orders()

4815

3148

301 3 a7 7 835
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment
Marketable Limit NonMarketable  Non-Marketable
Orders. Marketable Limit Orders(%) Uimit Orders Umit Ordersi%)  Other Orders Orders(uspl
3 1034 1 0s7 2 2267 o o o o o o
10 248 a 200 @ 193 o o o o o o
7 2014 1 0s7 o 000 o o o o o o
5 2069 o 000 o 000 o o o o o o
o 000 s 56.00 o 000 o o o o o o
o 000 % 73 o 000 o o o o o o
o 000 1 1267 o 000 o o o o o o
o 000 o 000 6 800 o o o o o o
o 000 16 1067 o 000 o o o o o o
o 000 o 000 o 000 o o o o o o
Non-Marketable:
Marketable Limit Limit Orders as % of Other Orders as %
Orders as % of Non- Non-Directed of Non-Directed
cted Orders Total Non-Marketable Li Orders Total Other Orders  Orders
51 s o 000
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment
Marketable Limit NonMarketable  Non-Marketable
Orders. Marketable Limit Orders(%) Uimit Orders Umit Ordersi%)  Other Orders Orders(uspl
6 7500 % 06 o 000 o o o o o o
o 000 16 2500 o 000 o o o o o o
o 000 2 2438 o 000 o o o o o o
1 1250 o 000 o 000 o o o o o o
1 1250 o 000 o 000 o o o o o o
Non-Marketable:
Marketable Limit Limit Orders as % of Other Orders as %
Orders as % of Non- Non-Directed of Non-Directed
Directed Orders  Total Non-Marketable Limit Orders e Total Other Orders  Order
1 646
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment
Marketable Limit NonMarketable  Non-Marketable
Orders. Marketable Limit Orders(%) Uimit Orders Umit Ordersi%)  Other Orders Orders(uspl
o 000 o 000 1 4615 o o o o o o
1 2500 a a1 2 sags o o o o o o
1 2500 o 000 o 000 o o o o o o
1 2500 1 139 o 000 o o o o o o
o 000 a 5694 o 000 o o o o o o
o 000 1 2500 o 000 o o o o o o
1 2500 o 000 o 000 o o o o o o
o 000 6 833 o 000 o o o o o o
o 000 o 000 o 000 o o o o o o
o 000 o 000 o 000 o o o o o o
Non-Marketable:
Marketable Limit Limit Orders as % of Other Orders as %
Orders as % of Non- Non-Directed of Non-Directed
Directed Orders  Total Non-Marketable Limit Orders Total Other Orders  Orders
57 1010
Net Payment Net Payment Net Payment
Net Payment Net Payment Net Payment
Net Payment Market Net Payment
Marketable Limit NonMarketable  Non-Marketable
Orders. Marketable Limit Orders(%) Uimit Orders Umit Orders()  Other Orders Orders(uspl
2 227 1 04a ) a1e7 o o o o o o
13 1688 a 132 7 639 o o o o o o
1 2668 o 000 o 000 o o o o o o
I 208 o 000 o 000 o o o o o o
2 260 m 890 o 000 o o o o o o
o 000 7 1630 o 000 o o o o o o
o 000 s 1542 o 000 o o o o o o
o 000 2 1233 o 000 o o o o o o
3 390 o 000 o 000 o o o o o o
1 130 o 000 o 000 o o o o o o
NonMarketable
Marketable Limit Limit Orders as % of Other Orders as %
Orders s % of Non- NonDirected of Non-Directed
Directed Orders  Total Non-Marketable Limit Orders Orders Total Other Orders  Orders
s 23 o 000
Net Payment Net Payment Net Payment
i Net Payment i Net Payment i Net Payment
Net Payment Market i i Net Payment i
Marketable Limit NonMarketable  Non-Marketable i i
Orders Marketable Limit Orders(%) Limit Orders imit Orders(%)  Other Orders Orders(usol
5 3571 2 2899 o 000 o o o o o o
3 214 o 000 o 000 o o o o o o
3 2143 51 2493 o 000 o o o o o o



Dash Financial
Technologies.

u

Morgan stanley &
Company
ucimsco)

1675

1574

214

1739

870



