Held NMS Stocks and Options Order Routing Public Report
Generated on Friday October 02, 2020 00:30:42 GMT-04:00 (Eastern Daylight Time)
3rd Quarter, 2020

July 2020

S&P 500 Stocks

Summary

Non-Directed Orders as % | Market Orders as % of | Marketable Limit Orders as % Non-Marketable Limit Other Orders as % of
of All Orders Non-Directed Orders of Non-Directed Orders Orders as % of Non- Non-Directed Orders

Directed Orders

Venues

Venue - Non- Non- Marketable Non- Net Payment Net Payment Paid/ | Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/

directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per

Orders (%) Market hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
Orders(USD) hundred shares) hundred shares)

CPEX . 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -2500.133700000 -11.1067

FREX 2.50 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -719.409500000 -5.0000

LEHX 9.79 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1253.160300000 -3.4144

NSDQ 14.01 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 60.529000000 8.2915

NYSE 57.97 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 1726.565100000 2.3315

PERX 9.09 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1836.572500000 -5.3156



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday October 02, 2020 00:30:42 GMT-04:00 (Eastern Daylight Time)
3rd Quarter, 2020

July 2020

Non-S&P 500 Stocks

Summary
Non-Directed Orders as % | Market Orders as % of | Marketable Limit Orders as % -Marketable Limit Other Orders as % of
of All Orders Non-Directed Orders of Non-Directed Orders Orders as % of Non- Non-Directed Orders
Directed Orders
100.00 0.00 0.00 0.00 100.00
Venues
Venue - Non- Non- Marketable Non- Net Payment Net Payment Paid/ | Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Orders (%) Market hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
Orders(USD) hundred shares) hundred shares)
CPEX 2.98 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -438.822361000 -3.4417
FREX 222 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -337.676500000 -5.0000
LEHX 791 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -979.771100000 -4.0308
NSDQ 65.50 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -8.013800000 -0.2041
NYSE 12.08 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 117.191800000 0.0647

PERX 9.32 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1701.778800000 -4.9899



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday October 02, 2020 00:30:42 GMT-04:00 (Eastern Daylight Time)
3rd Quarter, 2020

August 2020

S&P 500 Stocks

Summary

Non-Directed Orders as % | Market Orders as % of | Marketable Limit Orders as % Non-Marketable Limit Other Orders as % of
of All Orders Non-Directed Orders of Non-Directed Orders Orders as % of Non- Non-Directed Orders
Directed Orders

Venues

Venue - Non- Non- Marketable Non- Net Payment Net Payment Paid/ | Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Orders (%) Market hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
Orders(USD) hundred shares) hundred shares)

CPEX 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1130.575200000 -15.5276
FREX 5.80 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -239.918500000 -5.0000
LEHX 20.62 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1134.012600000 -4.8474
NSDQ 6.30 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 7.310000000 8.1403
NYSE 18.27 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -510.033800000 -0.9517

PERX 42.10 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -765.322000000 -4.2854



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday October 02, 2020 00:30:42 GMT-04:00 (Eastern Daylight Time)
3rd Quarter, 2020

August 2020

Non-S&P 500 Stocks

Summary
Non-Directed Orders as % | Market Orders as % of | Marketable Limit Orders as % -Marketable Limit Other Orders as % of
of All Orders Non-Directed Orders of Non-Directed Orders Orders as % of Non- Non-Directed Orders
Directed Orders
100.00 0.00 0.00 0.00 100.00
Venues
Venue - Non- Non- Marketable Non- Net Payment Net Payment Paid/ | Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Orders (%) Market hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
Orders(USD) hundred shares) hundred shares)
CPEX 4.69 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -229.658500000 -5.7481
FREX 4.01 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -158.385500000 -5.0000
IEXG 0.04 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -0.810000000 -9.0000
LEHX 11.96 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -481.691000000 -2.4083
NSDQ 53.70 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -31.627000000 -1.8186
NYSE 5.76 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -474.808500000 -0.8786

PERX 19.83 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1356.047900000 -4.8131



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday October 02, 2020 00:30:42 GMT-04:00 (Eastern Daylight Time)
3rd Quarter, 2020

September 2020

S&P 500 Stocks

Summary

Non-Directed Orders as % | Market Orders as % of | Marketable Limit Orders as % Non-Marketable Limit Other Orders as % of
of All Orders Non-Directed Orders of Non-Directed Orders Orders as % of Non- Non-Directed Orders
Directed Orders

Venues

Venue - Non- Non- Marketable Non- Net Payment Net Payment Paid/ | Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Orders (%) Market hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
Orders(USD) hundred shares) hundred shares)

CPEX 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -2093.293100000 -15.6320
FREX 4.36 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -527.682000000 -5.0000
LEHX 14.14 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1428.824600000 -3.8514
NSDQ 4.62 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 10.584000000 12.0245
NYSE 51.76 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -439.695100000 -0.3050

PERX 19.92 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1052.378110000 -4.5718



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday October 02, 2020 00:30:42 GMT-04:00 (Eastern Daylight Time)
3rd Quarter, 2020

September 2020

Non-S&P 500 Stocks

Summary
Non-Directed Orders as % | Market Orders as % of | Marketable Limit Orders as % -Marketable Limit Other Orders as % of
of All Orders Non-Directed Orders of Non-Directed Orders Orders as % of Non- Non-Directed Orders
Directed Orders
100.00 0.00 0.00 0.00 100.00
Venues
Venue - Non- Non- Marketable Non- Net Payment Net Payment Paid/ | Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Orders (%) Market hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
Orders(USD) hundred shares) hundred shares)
CPEX 2.42 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -756.335300000 -6.9943
FREX 1.88 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -393.758500000 -5.0000
LEHX 10.72 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1197.974400000 -3.9921
NSDQ 58.55 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 81.899900000 4.4075
NYSE 10.92 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 158.856367100 0.4105

PERX 15.52 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1570.083720000 -5.6089



