October 2024
58P 500 Stocks
ummary
Non-Directed
Total Non-Directed  Orders s % of All
Orders. Orders.
a4 10000

Venues

-Non-
ected Order Flow Orders
itadel Securities
R6) 151
VIRTU Americas,
ucime) 137
Jane Street Capital,
ucunsn 60
61 Execution
uctETam) s
York Stock
Exchange(NYSE] a7
NASDAQ Execution
Services, LLCINSDQ) 2
o sigma
Securities,
ucisoHo) u
uBs securities,
uciusss) 4
HRTFINANCIAL
P 3
StoneX Financial
INCNTL 3

October 2024

Non-S&P 500 Stocks
Summary
Non-Directed
“Total NonDirected  Orders as % of All
Orders Orders
1190 10000

Venues

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

ucicore) ass
VIRTU Americas,
ucime) 350
Jane Street Capita,
ucunsn 201
61 Execution
Services,
Luctermm 200
New York Stock
Exchange(NYSE] 131
NASDAQ Execution
Services, LLCINSDQ) 6
Choe EDGXUS

uities
Exchange(EDGX] “
NYSE ArcalARCA) 3

o Sigma
Securities,
ucisoHo) 2
Members
ExchangelMEMX) 1
October 2024

Ootion Contracts
Summary

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

% 10000

Venues

Venue - Non- Non-Directed

directed Order Flow Orders

Citadel Securities

ucicore) 7

Wolverine
cution Services

wctwexx) 3

Company
ucimsco) i
November 2024

58P 500 Stocks
Summary

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

00.00
Venues
Venue - Non- Non-Directed
directed Order Flow Orders
Citadel Securities
ucicore) 13
VIRTU Americas,
ucime) 6
61
5
5
i
7
4
s
2
November 2024
Non-58P 500 Stocks
Summary
Non-Directed

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

132 10000

Market Orders as %
of Non-Directed
Total Market Orders Orders
7186
Non-Directed
Orders(x) Market Orders
2078 102
2702 i3
183 5
nes s
027 o
552 o
276 8
078 4
050 3
050 3
Market Orders 2s %

of Non-Directed

Total Market Orders Orders

8050
Non-Directed
Orders() Market Orders
220 a1
2186 196
170 196
1363 195
893 o
a3 o
275 o
259 o
170 2
123 o
Market Orders 2s %

of Non-Directed

Total Market Orders Orders

772
Non-Directed
Orders() Market Orders
s 3
275 o
1557 8
1437 2
530 s
Market Orders 2s %

of Non-Directed

Total Market Orders Orders

8830
Non-Directed
Orders() Market Orders
2202 w
1683 s
1510 61
1411 5
1386 o
22 o
173 6
089 4
099 3
050 2
Market Orders as %

of Non-Directed

Total Market Orders Orders

a7.06

Total Marketable
Limit Orders

Market Orders()
3280
2044

1833

1865

Total Marketable
Limit Orders

Market Orders()
278
2033

2033

023

000
000

Total Marketable
Limit Orders

Market Orders()

5070

127

3099

Total Marketable
Limit Orders

Market Orders()
ass1

1748

2013

1848

Total Marketable
Limit Orders
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=

ath Quarter, 2024

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 Total Other Orders  Orders

o 207 m 2558

Marketable Limit NonMarketable  Non-Marketable

Orders Marketable Limit Orders(%) Orders Ordersi%)  Other Orders
1 2500 2 247 %
o 000 2 247 5
1 2500 2 247 o
1 2500 o 000 o
1 2500 % 679 o
o 000 2 3457 o
o 000 o 000 6
o 000 o 000 o
o 000 o 000 o
o 000 o 000 o
Non-Marketable:
Marketable Limit Limit Orders as % of Other Orders as %
rders a5 % of Non.- Non-Directed of Non-Directed
cted Orders Orders Total Other Orders O
2 1479
Marketable Limit NonMarketable  Non-Marketable
Orders. Marketable Limit Orders(%) Uimit Orders Umit Orders(%)  Other Orders
s 1023 a 100 a1
6 2308 4 13 144
s 1023 o 000 o
4 1538 1 033 o
o 000 181 35 o
o 000 6 21858 o
o 000 w0 1329 o
o 000 B 1262 o
1 288 o 000 o
o 000 1 598 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
2 2828 o 000
Marketable Limit NonMarketable  Non-Marketable
Orders. Marketable Limit Orders(%) Uimit Orders Umit Ordersi%)  Other Orders
o 000 B 542 o
o 000 El 3058 o
o 000 1 1875 o
o 000 2 208 o
o 000 4 a1 o
Non-Marketable
Marketable Limit Limit Orders as % of Other Orders as %
Orders as % of Non- Non D of Non-Directed
Directed Orders  Total Non-Marketable Limit Orders e Total Other Orders O
7 936
Marketable Limit NonMarketable  Non-Marketable
Orders. Marketable Limit Orders(%) Uimit Orders Umit Orders(%)  Other Orders
o 000 o 000 16
o 000 o 000 15
o 000 o 000 o
o 000 1 147 o
o 000 s 8235 o
o 000 o 124 o
1 10000 o 000 o
o 000 o 000 o
o 000 o 000 1
o 000 o 000 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 Total Other Orders  Order

0 226 s 60

Net Payment

Net Payment

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment

Net Payment

Net Payment

Orders(usol

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment

1761

s182

000
000

Net Payment

Net Payment

Orders(uspl

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

5000

4588

Orders(uspl




Venues

Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Orders Orders() Market Orders  Market Orders(%)  Orders
Citadel Securities
ucicore) 464 3 a0 ars7 12
VIRTU Americas,
ucime) Y 2012 29 2126 10
61 Execution
Services,
Luctermm) 22 737 220 1964 12
Jane Street Capita,
ucunsn 198 1421 189 1614 o

lew York Stock
Exchange(NYSE] 50 359 o 000 o
HRT FINANCIAL

3 2 230 E 265 1
Choe EDGX US
wities
ExchangelEDGX) 5 115 o 000 o
Two sigma
Securities,
uctsoHo) 15 108 15 128 o
NASDAQ Execution
Services, LLCINSDQ) u 101 o 000 o
StoneX Financial
INCNTL) 0 072 s 077 1
November 2024
Ootion Contracts
Summary
Market Orders 2s % Marketable Limit

of Non-Directed
Total Market Orders Orders
119 10000 7 6218

Non-Directed
“Total NonDirected  Orders as % of All Total Marketable  Orders a3 % of Non-
Orders Orders Limit Orders cted Orders

Venues

Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Orders Orders() Market Orders  Market Orders(%)  Orders
Citadel Securities
ucicora ” 3850 Y sas2 1
Wolverine
Execution Services
wctwexx) 52 2600 o 000 o
Dash Financial
Technologies.
uciDAsH a 2150 10 1408 o
Susquehanna
Capital
Grouptsusal 2 1100 1 2676 o
Morgan stanley &
Company
ucimsco) 6 300 4 563 o
December 2024
58P 500 Stocks
Non-Directed Market Orders 2s % Marketable Limit
“Total NonDirected  Orders as % of All ofNonDirected  Total Marketable  Orders as % of Non-
Orders Orders Total Market Orders Orders Limit Orders irected Orders
343 10000 23 251
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Orders Orders() Market Orders  Market Orders(%)  Orders
Citadel Securities
ucicora 16 s 108 16 3
VIRTU Americas,
ucime) i 1878 s 1943 1
Jane Street Capita,
ucunsn s 1396 s 1908 1
61 Execution
Services,
Luctermm a8 nes a 1555 2
lew York Stock
Exchange(NYSE] & 1091 o 000 o
HRT FINANCIAL
3 n 279 10 353 o
NASDAQ Execution
Services, LLCINSDQ) i 228 o 000 o
Two sigma
Securities,
uctsomo) o 228 o 318 o
Choe EDGX US
wities
ExchangelEDGX) s 127 o 000 o
uBs securities,
uciusss) 3 076 2 071 o
December 2024
Non-S&P 500 Stocks
Summary
Non-Directed Market Orders 2s % Marketable Limit
Total NonDirected  Orders as % of All ofNonDirected  Total Marketable  Orders as % of Non-
Orders Orders Total Market Orders Orders Limit Orders Directed Orders
00.00 833 8650
Venues
Venue - Non- NonDirected  Non-Directed Marketable Limit
directed Order Flow Orders Orders() Market Orders  Market Orders(%)  Orders
Citadel Securities
ucicore) a8 a7 02 s 12
VIRTU Americas,
ucime) 215 2073 18 1760 6
Jane Street Capita,
ucunsn 166 1801 157 1867 8
61 Execution
Services,
Luctermm 156 1500 152 1807 4
lew York Stock
Exchange(NYSE] 5 530 o 000 o
HRT FINANCIAL
(HRTF) B 378 E 452 1
oi
Securities,
ucisoHo) 2 270 2 207 2
st
BlockCross(BLKX) 5 145 8 085 7
Choe EDGXUS
uities
Exchange(EDGX] 13 125 o 000 o
uBs ecurities,
(usss) s 077 s 095 o
December 2024
Option Contracts
Summary
Non-Directed Market Orders as % Marketable Limit

Total Non-Directed ~ Orders s % of All of Non-Directed  Total Marketable  Orders as % of Non-
Orders. Orders.

Total Market Orders Orders Limit Orders Directed Orders
15 10000 o 6063

Venues

Venue - Non- ton- Non-Directed Marketable Limit

directed Order Flow Orders Orders(x) Market Orders  Market Orders(%)  Orders

Citadel Securities

ucicore) o1 4500 a 4581 s

Wolverine

Execution Services

CIWEXX) w 1880 4 428 o

Dash Financial

rechnologies.

LucioasH) 5 1833 1 2021 1

Marketable Limit Orders(%)

Total Non-Marketable Li

Marketable Limit Orders(%)

“Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

“Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Total Non-Marketable Limit Orders

Marketable Limit Orders(%)

Net Payment

Net Payment

Net Payment

Net Payment

Market

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

Net Payment

Orders(uspl

Net Payment

Net Payment

Market

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

Net Payment

Orders(uspl

Net Payment

Net Payment

Market

Net Payment

Net Payment

Net Payment

Net Payment

NonMarketable  Non-Marketable
Uimit Orders Umit Ordersi)  Other Orders
2608 1 110 n 1204
2174 a 230 2 8706
2600 o 000 o 000
1957 o 000 o 000
000 50 5495 o 000
217 o 000 o 000
000 16 1758 o 000
000 o 000 o 000
000 1 1538 o 000
217 o 000 o 000
It Other Orders as %
Non-Directed of Non-Directed
s Total Other Orders  Orders
3 3613 o 000
Net Payment
NonMarketable  Non-Marketable
Uimit Orders Umit Ordersi%)  Other Orders
10000 E 2069 o 000
000 52 2083 o 000
000 E 2578 o 000
000 s 234 o 000
000 2 156 o 000
Non-Marketable:
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Total Other Orders  Orders
u 1224
Net Payment
NonMarketable  Non-Marketable
Uimit Orders Umit Ordersi%)  Other Orders
a2 2 a2 2 5476
1420 o 000 1 4286
1420 o 000 o 000
2857 o 000 o 000
000 s 6935 o 000
000 1 161 o 000
000 o 152 o 000
000 o 000 o 000
000 B 806 o 000
000 o 000 1 238
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
e Total Other Orders O
2 789
Net Payment
NonMarketable  Non-Marketable
Uimit Orders Umit Ordersi%)  Other Orders
2027 o 000 1 1074
e o 000 61 2026
1051 1 127 o 000
976 o 000 o 000
000 55 962 o 000
228 o 000 o 000
488 1 127 o 000
1707 o 000 o 000
000 1 16.46 o 000
000 o 000 o 000
NonMarketable
Limit Orders as % of Other Orders as %
NonDirected of Non-Directed
Total Other Orders  Orders
2 0 o 000
Net Payment
NonMarketsble  Non-Marketable i
Limit Orders LimitOrders(®)  Other Orders
6250 2 4103 o 000
000 0 846 o 000
1250 1 1667 o 000

Orders(usol




Susquehanna
Capital
Groustsusal
Morgan stanley &
Company
ucimsco)

1278

2340

2500



