Held NMS Stocks and Options Order Routing Public Report
Generated on Friday April 02, 2021 00:31:31 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2021

January 2021

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 -591.937300000 -14.6203

FREX 1.77 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -193.862000000 -5.0000

LEHX 27.73 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -633.278100000 -3.5995

NSDQ 0.16 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1.200000000 -30.0000

NYSE 47.35 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 236.262800000 1.0027

PERX 20.82 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -829.743500000 -4.9326



Held NMS Stocks and Options Order Routing Public Report

Generated on Friday April 02, 2021 00:31:31 GMT-04:00 (Eastern Daylight Time)

1st Quarter, 2021
January 2021

Non-S&P 500 Stocks

Summary

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

-Marketable Limit Other Orders as % of

Marketable Limit Orders as %

Net Payment Paid/
Received for
Marketable Limit
Orders(cents per

Net Payment Paid/

Received for Non-

Marketable Limit
Orders(USD)

Net Payment Paid/
Received for Non-
Marketable Limit
Orders(cents per

Net Payment Net Payment Paid/
Paid/Received for Received for Other
Other Orders(cents per

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/
directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit
Orders (%) Market hundred shares) Orders(USD)
Orders(USD)
CPEX 3.54 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
FREX 3.42 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
LEHX 21.82 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NSDQ 23.39 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NYSE 17.06 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
PERX 30.78 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000

hundred shares)

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.000000000

0.000000000

0.000000000

0.000000000

0.000000000

0.000000000

hundred shares)
0.0000

0.0000
0.0000
0.0000
0.0000

0.0000

Orders(USD) hundred shares)
-1055.484600000 -12.2767
-423.525500000 -5.0000
-818.326600000 -1.9835
9.149000000 1.4843
-843.645700000 -1.8235

-2722.756700000 -5.3185



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday April 02, 2021 00:31:31 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2021

February 2021

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 -396.351500000 -15.9040
FREX 5.93 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -143.091000000 -5.0000
LEHX 27.80 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -349.883800000 -3.3213
NSDQ 0.34 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 31.971000000 19.0815
NYSE 34.58 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 758.091700000 1.4198

PERX 24.75 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -426.576900000 -5.0238



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday April 02, 2021 00:31:31 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2021

February 2021

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 5.25 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -858.351700000 -5.8963
FREX 4.18 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -585.525500000 -5.0000
LEHX 19.63 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -765.014600000 -1.7311
NSDQ 38.88 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 30.811500000 2.7397
NYSE 17.20 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 323.836100000 0.4349

PERX 14.85 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1564.361400000 -5.3930



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday April 02, 2021 00:31:31 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2021

March 2021

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 -1334.787400000 -15.3511
FREX 6.88 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -347.518000000 -5.0000
LEHX 31.25 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1859.864300000 -3.8928
NSDQ 0.23 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 1.400000000 20.0000
NYSE 28.20 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -74.235700000 -0.0564

PERX 26.33 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1084.323800000 -4.5008



Held NMS Stocks and Options Order Routing Public Report

Generated on Friday April 02, 2021 00:31:31 GMT-04:00 (Eastern Daylight Time)

1st Quarter, 2021
March 2021

Non-S&P 500 Stocks

Summary

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

-Marketable Limit Other Orders as % of

Marketable Limit Orders as %

Net Payment Paid/
Received for
Marketable Limit
Orders(cents per

Net Payment Paid/

Received for Non-

Marketable Limit
Orders(USD)

Net Payment Paid/
Received for Non-
Marketable Limit
Orders(cents per

Net Payment
Paid/Received for
Other
Orders(USD)

Net Payment Paid/
Received for Other
Orders(cents per
hundred shares)

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/
directed Order | Directed Limit Orders | Marketable Paid/Received | Received for Market Received for
Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit
Orders (%) Market hundred shares) Orders(USD)
Orders(USD)
BAML 0.06 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
CPEX 4.73 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
FREX 4.32 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
LEHX 19.55 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NSDQ 25.14 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NYSE 22.42 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
PERX 23.78 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000

hundred shares)

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.000000000

0.000000000

0.000000000

0.000000000

0.000000000

0.000000000

0.000000000

hundred shares)
0.0000

0.0000
0.0000
0.0000
0.0000
0.0000

0.0000

0.000000000

-2161.337400000

-810.278000000

-1423.532600000

-87.408000000

1347.055100000

-3666.246000000

0.0000

-11.2858

-5.0000

-2.0982

-6.7697

0.7896

-4.9193



