Held NMS Stocks and Options Order Routing Public Report
Generated on Friday July 02, 2021 00:31:06 GMT-04:00 (Eastern Daylight Time)
2nd Quarter, 2021

April 2021

S&P 500 Stocks

Summary

Non-Directed Orders as %
of All Orders

Market Orders as % of
Non-Directed Orders

Marketable Limit Orders as %
of Non-Directed Orders

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

Other Orders as % of

Non-Directed Orders

Venues
Venue - Non- Non- Marketable 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 (%) 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)
BAML 18.23 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
CPEX 6.39 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -521.798900000 -9.3755
FREX 4.63 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -152.440000000 -5.0000
LEHX 22.18 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -83.643000000 -0.5258
NSDQ 0.27 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -8.000000000 -16.0000
NYSE 23.81 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 280.965000000 0.7869
PERX 24.49 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -374.711700000 -4.3193



Held NMS Stocks and Options Order Routing Public Report

Generated on Friday July 02, 2021 00:31:06 GMT-04:00 (Eastern Daylight Time)

2nd Quarter, 2021
April 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 19.47 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
CPEX 3.39 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
FREX 3.27 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
LEHX 13.11 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NSDQ 23.89 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NYSE 21.34 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
PERX 15.53 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

-1025.798900000

-333.624000000

-153.017200000

-57.324000000

218.513000000

-884.296500000

0.0000

-12.4830

-5.0000

-0.7637

-7.3572

0.9544

-4.7837



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday July 02, 2021 00:31:06 GMT-04:00 (Eastern Daylight Time)
2nd Quarter, 2021

May 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)
BAML 20.15 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
CPEX 1.90 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -723.915900000 -19.4801
FREX 1.73 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -155.146000000 -5.0000
LEHX 12.30 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -144.874100000 -1.8395
NSDQ 20.64 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 27.537500000 6.9981
NYSE 29.98 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 512.687200000 1.9015

PERX 13.29 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -381.755100000 -4.4554



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday July 02, 2021 00:31:06 GMT-04:00 (Eastern Daylight Time)
2nd Quarter, 2021

May 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)
BAML 20.44 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
CPEX 1.64 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -892.227500000 -11.6639
FREX 1.61 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -302.452500000 -5.0000
LEHX 17.39 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -159.261900000 -0.6495
NSDQ 27.43 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -6.195500000 -0.5912
NYSE 18.66 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -31.111100000 -0.1260

PERX 12.82 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -784.922700000 -4.5852



Held NMS Stocks and Options Order Routing Public Report
Generated on Friday July 02, 2021 00:31:06 GMT-04:00 (Eastern Daylight Time)
2nd Quarter, 2021

June 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)
BAML 24.07 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
CPEX 1.05 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -545.786400000 -16.4199
FREX 1.25 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -147.071500000 -5.0000
LEHX 17.16 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -101.426500000 -0.9222
NSDQ 211 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 1.250000000 3.6765
NYSE 42.76 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 287.248600000 0.7538

PERX 11.60 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -379.567800000 -4.3925



Held NMS Stocks and Options Order Routing Public Report

Generated on Friday July 02, 2021 00:31:06 GMT-04:00 (Eastern Daylight Time)

2nd Quarter, 2021
June 2021

Non-S&P 500 Stocks

Summary

Marketable Limit Orders as %
of Non-Directed Orders

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

-Marketable Limit
Orders as % of Non-
Directed Orders

100.00 0.00 0.00 0.00

Other Orders as % of

of All Orders Non-Directed Orders Non-Directed Orders

100.00

Venues

Marketable Non-

Net Payment
Limit Orders | Marketable Paid/Received

Venue - Non- Non-
directed Order | Directed

Net Payment Paid/
Received for Market

Net Payment Paid/
Received for

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)

Flow Orders (%) (%) Limit for Orders(cents per Marketable Limit
Orders (%) Market hundred shares) Orders(USD)
Orders(USD)
BAML 26.73 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
CPEX 158 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
FREX 141 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
LEHX 20.11 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NSDQ 17.53 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
NYSE 22.02 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000
PERX 10.63 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

-999.062400000

-341.756000000

-769.802600000

224.338550000

190.603200000

-1151.558900000

0.0000

-11.9270

-5.0000

-2.5677

11.9916

0.1368

-4.1261



