Held NMS Stocks and Options Order Routing Public Report
Generated on Saturday April 02, 2022 00:31:54 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2022

January 2022

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 . 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 2.87 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -312.477200000 -7.0000
FREX 2.45 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -163.029000000 -5.0000
LEHX 15.21 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -474.877200000 -3.3001
MTRX 3.13 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
NSDQ 10.24 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 36.354000000 7.9853
NYSE 43.29 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 682.783800000 1.4777

PERX 19.26 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -439.449200000 -3.8835



Held NMS Stocks and Options Order Routing Public Report
Generated on Saturday April 02, 2022 00:31:54 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2022

January 2022

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 1.39 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 2.50 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -596.009400000 -7.0000
FREX 1.81 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -245.566500000 -5.0000
LEHX 9.08 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -607.784100000 -2.4656
MTRX 1.30 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
NSDQ 42.81 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 9.050000000 0.3636
NYSE 25.27 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 354.915600000 1.0228

PERX 15.84 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -958.402700000 -4.6307



Held NMS Stocks and Options Order Routing Public Report
Generated on Saturday April 02, 2022 00:31:54 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2022

January 2022

Option Contracts

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)

MTRO 100.00 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000



Held NMS Stocks and Options Order Routing Public Report
Generated on Saturday April 02, 2022 00:31:54 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2022

February 2022

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 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 3.30 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -372.307600000 -7.0000
FREX 2.83 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -186.963500000 -5.0000
LEHX 11.31 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -709.458400000 -3.6997
MTRX 2.59 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
NSDQ 7.48 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 30.008500000 8.4650
NYSE 57.17 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 1042.309400000 3.2589

PERX 13.08 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -484.244000000 -4.0816



Held NMS Stocks and Options Order Routing Public Report
Generated on Saturday April 02, 2022 00:31:54 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2022

February 2022

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 3.11 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 3.48 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -889.759500000 -7.0000
FREX 3.03 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -439.272000000 -5.0000
LEHX 16.19 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -453.047000000 -2.1092
MTRX 3.28 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
NSDQ 30.73 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -21.281000000 -1.3801
NYSE 27.74 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 190.637200000 1.2041

PERX 12.44 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -868.530000000 -4.6305



Held NMS Stocks and Options Order Routing Public Report
Generated on Saturday April 02, 2022 00:31:55 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2022

March 2022

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 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 5.86 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -363.533100000 -7.0000
FREX 4.29 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -196.799500000 -5.0000
LEHX 11.92 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -672.322000000 -4.2190
MTRX 4.29 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
NSDQ 4.33 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 4.733000000 3.7713
NYSE 46.63 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 407.929300000 1.1898

PERX 15.05 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -473.396600000 -4.2055



Held NMS Stocks and Options Order Routing Public Report
Generated on Saturday April 02, 2022 00:31:55 GMT-04:00 (Eastern Daylight Time)
1st Quarter, 2022

March 2022

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 5.67 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 3.84 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1177.899100000 -7.0000
FREX 3.41 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -647.422500000 -5.0000
LEHX 14.62 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1158.227000000 -2.6857
MTRX 3.03 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000
NSDQ 43.13 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -73.644000000 -1.9862
NYSE 15.41 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 537.551800000 0.3504

PERX 10.90 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -1163.335200000 -4.3915



