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3rd Quarter, 2020
July 2020
S&P 500 Stocks
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 0.86 15.28 77.63 6.24
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders | Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
NASDAQ-ALL 30.18 33.31 20.29 34.51 0.03 -418.90 -15.1128 -6,268.45 -20.3429 8,101.60 21.8967 -7.98 -15.0000
MARKETS
NEW YORK 18.95 50.52 5.89 22.68 0.04 -1,649.88 -19.0000 -2,595.52 -19.0000 -7,194.61 -19.0000 -27.62 -19.0000
STOCK
EXCHANGE,
INC.
Citadel 7.62 0.00 33.21 3.28 0.00 0.00 0.0000 0.00 0.0000 0.00 0.0000 0.00 0.0000
Securities
NYSE Arca, Inc. 7.33 0.07 3.88 8.67 0.00 -0.51 -25.5000 -1,997.87 -24.3349 1,857.49 17.9696 0.00 0.0000
Primex Prime 6.16 0.00 0.00 0.00 98.84 0.00 0.0000 0.00 0.0000 0.00 0.0000 -285,381.66 -19.0000
Electronic
Execution, Inc.
CBOE BzX 6.06 0.13 3.55 7.10 0.00 -2.22 -34.2308 -1,884.14 -28.5027 1,544.90 22.5837 0.00 0.0000
Exchange
Cboe EDGX 5.45 0.07 2.81 6.46 0.00 -0.52 -13.0500 -1,635.70 -25.4396 1,460.05 15.4558 0.00 0.0000
Exchange, Inc.
UBS Securities, 3.31 0.00 12.81 1.74 0.00 0.00 0.0000 -734.51 -10.0000 -65.60 -10.0000 0.00 0.0000
LLC ATS
CBOE EDGA US 2.80 0.00 2.02 3.21 0.00 0.00 0.0000 218.07 20.6779 -2,253.11 -29.5554 0.00 0.0000
Equities
Exchange
BATS Y 2.49 0.00 2.00 2.81 0.00 0.00 0.0000 44.47 2.8417 -1,096.11 -18.7555 0.00 0.0000
Exchange

Material Aspects:
NASDAQ-ALL MARKETS:
No material aspects related to this relationship

NEW YORK STOCK EXCHANGE, INC.:
No material aspects related to this relationship




Citadel Securities:
No material aspects related to this relationship

NYSE Arca, Inc.:
No material aspects related to this relationship

CBOE BZX Exchange:
No material aspects related to this relationship

Cboe EDGX Exchange, Inc.:
No material aspects related to this relationship

UBS Securities, LLC ATS:
No material aspects related to this relationship

CBOE EDGA US Equities Exchange:
No material aspects related to this relationship

BATS Y Exchange:
No material aspects related to this relationship

July 2020

Non-S&P 500 Stocks

Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 0.62 22.75 75.01 1.61
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
NASDAQ-ALL 23.89 37.33 17.85 26.12 0.00 -846.00 -14.8219 -34,531.99 -21.2404 41,673.30 19.2336 0.00 0.0000
MARKETS
NYSE Arca, Inc. 12.69 30.67 7.14 14.49 0.00 -746.95 -15.0543 -22,256.58 -24.5442 11,963.40 16.5997 0.00 0.0000
NEW YORK 9.80 14.17 3.30 11.95 0.00 -1,185.14 -19.0000 -12,079.69 -19.0000 -26,058.72 -19.0000 0.00 0.0000
STOCK
EXCHANGE,
INC.
Citadel 8.87 0.00 24.50 439 0.00 0.00 0.0000 0.00 0.0000 0.00 0.0000 0.00 0.0000
Securities
Cboe EDGX 7.65 0.13 3.90 9.02 0.00 -0.52 -11.4444 -12,138.11 -18.9421 10,348.31 15.9467 0.00 0.0000
Exchange, Inc.
CBOE BZX 6.49 1.38 4.27 7.35 0.00 -46.34 -16.1498 -7,851.01 -16.8857 6,248.69 23.2745 0.00 0.0000
Exchange
UBS Securities, 5.28 0.00 12.14 3.36 0.00 0.00 0.0000 -4,237.18 -10.0000 -227.89 -10.0000 0.00 0.0000
LLC ATS
CBOE EDGA US 4.49 0.04 3.13 5.03 0.00 0.09 4.5000 1,386.96 8.5590 -14,922.02 -29.3192 0.00 0.0000
Equities
Exchange
BATS Y 412 0.05 3.49 4.43 0.00 -0.35 -35.0000 -232.88 -0.7634 -8,846.36 -18.7341 0.00 0.0000




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Exchange
Goldman 3.66 0.00 8.54 2.28 0.00 0.00 0.0000 -1,207.83 -10.0000 -90.08 -10.0000 0.00 0.0000
Sachs & Co.
LLC SIGMA X2
Material Aspects:
NASDAQ-ALL MARKETS:
No material aspects related to this relationship
NYSE Arca, Inc.:
No material aspects related to this relationship
NEW YORK STOCK EXCHANGE, INC.:
No material aspects related to this relationship
Citadel Securities:
No material aspects related to this relationship
Cboe EDGX Exchange, Inc.:
No material aspects related to this relationship
CBOE BZX Exchange:
No material aspects related to this relationship
UBS Securities, LLC ATS:
No material aspects related to this relationship
CBOE EDGA US Equities Exchange:
No material aspects related to this relationship
BATS Y Exchange:
No material aspects related to this relationship
Goldman Sachs & Co. LLC SIGMA X2:
No material aspects related to this relationship
July 2020
Options
Summary
Non-Directed Orders | Market Orders as % of Marketable Limit Non-Marketable Limit | Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
99.40 14.20 30.60 55.20 0.00
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non- Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
directed Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Order Flow (%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Interactive 100.00 100.00 100.00 100.00 0.00 0.00 0.0000 -2,255.22 -0.2194 2,977.85 0.1242 545.67 0.0837




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non- Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
directed Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Order Flow (%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Brokers LLC
Material Aspects:
Interactive Brokers LLC:
No material aspects related to this relationship
August 2020
S&P 500 Stocks
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 1.71 12.82 77.40 8.06
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders | Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
NASDAQ-ALL 28.52 11.31 20.15 33.25 0.04 -192.62 -14.8856 -2,176.37 -14.1211 4,347.72 22.5078 -2.16 -14.5000
MARKETS
NEW YORK 1413 14.42 4.64 17.16 0.02 -857.33 -19.0000 -1,504.72 -19.0000 -1,857.27 -19.0000 -2.38 -19.0000
STOCK
EXCHANGE,
INC.
Instinet, LLC 11.32 7413 10.27 8.19 29.62 -1,376.84 -9.9927 -1,934.73 -10.0000 -2,510.14 -10.0000 -21,182.01 -10.0000
NYSE Arca, Inc. 7.28 0.06 3.66 8.80 0.00 -0.86 -33.0843 -1,113.10 -21.7684 1,200.78 17.9622 0.00 0.0000
Cboe EDGX 6.08 0.02 2.82 7.39 0.00 -0.12 -12.0000 -1,277.96 -25.0832 1,182.09 15.6718 0.00 0.0000
Exchange, Inc.
CBOE BzX 5.96 0.04 3.36 7.14 0.00 -0.60 -30.0000 -1,242.07 -27.6839 1,065.08 22.6571 0.00 0.0000
Exchange
Citadel 5.89 0.00 30.16 2.61 0.00 0.00 0.0000 0.00 0.0000 0.00 0.0000 0.00 0.0000
Securities
Primex Prime 5.67 0.00 0.00 0.00 70.33 0.00 0.0000 0.00 0.0000 0.00 0.0000 -120,248.93 -19.0000
Electronic
Execution, Inc.
CBOE EDGA US 2.59 0.00 1.60 3.08 0.00 0.00 0.0000 83.79 18.8902 -1,141.15 -29.7236 0.00 0.0000
Equities
Exchange
BATSY 2.59 0.00 1.68 3.06 0.00 0.00 0.0000 13.44 2.0023 -795.87 -18.6996 0.00 0.0000
Exchange

Material Aspects:
NASDAQ-ALL MARKETS:




No material aspects related to this relationship

NEW YORK STOCK EXCHANGE, INC.:
No material aspects related to this relationship

Instinet, LLC:
No material aspects related to this relationship

NYSE Arca, Inc.:
No material aspects related to this relationship

Cboe EDGX Exchange, Inc.:
No material aspects related to this relationship

CBOE BZX Exchange:
No material aspects related to this relationship

Citadel Securities:
No material aspects related to this relationship

CBOE EDGA US Equities Exchange:
No material aspects related to this relationship

BATS Y Exchange:
No material aspects related to this relationship

August 2020

Non-S&P 500 Stocks

Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 1.29 21.48 74.70 2.53
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
NASDAQ-ALL 22.34 10.34 17.61 24.66 0.07 -431.87 -14.9166 -10,483.28 -15.8977 18,097.53 19.0225 -10.66 -25.9776
MARKETS
NYSE Arca, Inc. 11.76 7.70 6.44 13.76 0.06 -309.78 -15.0654 -10,604.59 -21.3705 6,154.55 15.7060 -0.30 -5.0000
NEW YORK 8.97 5.11 2.86 11.09 0.02 -639.96 -19.0000 -6,332.99 -19.0000 -5,567.24 -19.0000 -6.27 -19.0000
STOCK
EXCHANGE,
INC.
Instinet, LLC 8.41 76.41 5.68 7.35 28.10 -7,165.64 -10.0000 -12,297.85 -10.0000 -10,944.22 -10.0000 -8,523.17 -9.9655
Cboe EDGX 7.99 0.07 413 9.50 0.06 -1.32 -18.9286 -5,825.35 -15.9023 7,367.33 15.4695 0.49 4.4772
Exchange, Inc.
Citadel 7.15 0.00 21.52 3.38 0.22 0.00 0.0000 0.00 0.0000 0.00 0.0000 0.00 0.0000
Securities
CBOE BZX 6.57 0.26 4.31 7.55 0.03 -12.45 -14.6932 -3,741.42 -15.5594 3,865.88 21.7584 0.40 6.6667
Exchange
UBS Securities, 4.24 0.00 11.12 2.48 0.16 0.00 0.0000 -1,899.21 -10.0000 -218.41 -10.0000 -11.08 -10.0000




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
LLC ATS
CBOE EDGA US 4.06 0.03 2.64 4.67 0.01 -0.10 -10.0000 -104.61 -1.6252 -6,122.35 -29.7415 -0.30 -30.0000
Equities
Exchange
BATS Y 3.61 0.02 2.49 412 0.03 -0.74 -18.5000 -425.03 -4.9360 -3,551.53 -18.4564 -0.95 -19.0000
Exchange
Material Aspects:
NASDAQ-ALL MARKETS:
No material aspects related to this relationship
NYSE Arca, Inc.:
No material aspects related to this relationship
NEW YORK STOCK EXCHANGE, INC.:
No material aspects related to this relationship
Instinet, LLC:
No material aspects related to this relationship
Cboe EDGX Exchange, Inc.:
No material aspects related to this relationship
Citadel Securities:
No material aspects related to this relationship
CBOE BZX Exchange:
No material aspects related to this relationship
UBS Securities, LLC ATS:
No material aspects related to this relationship
CBOE EDGA US Equities Exchange:
No material aspects related to this relationship
BATS Y Exchange:
No material aspects related to this relationship
August 2020
Options
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of

as % of All Orders

Non-Directed Orders

Orders as % of Non-
Directed Orders

Orders as % of Non-
Directed Orders

Non-Directed Orders

99.76

7.77

36.41

55.83

0.00

Venues




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non- Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
directed Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Order Flow (%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Interactive 100.00 100.00 100.00 100.00 0.00 -0.85 -0.0405 -4,135.11 -0.2359 3,414.11 0.1604 2,937.69 0.1621
Brokers LLC
Material Aspects:
Interactive Brokers LLC:
No material aspects related to this relationship
September 2020
S&P 500 Stocks
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of
as % of All Orders Non-Directed Orders Orders as % of Non- Orders as % of Non- Non-Directed Orders
Directed Orders Directed Orders
100.00 2.54 15.90 69.17 12.38
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
NASDAQ-ALL 26.03 3.82 28.29 30.98 0.00 -166.92 -14.9488 -3,009.11 -15.5468 3,905.96 22.4308 -1.16 -14.5000
MARKETS
Instinet, LLC 21.23 91.24 15.33 16.52 40.70 -2,337.85 -9.9950 -3,966.34 -10.0000 -4,081.90 -10.0000 -101,339.37 -10.0000
NEW YORK 11.05 4.94 2.71 15.16 0.01 -454.00 -19.0000 -825.30 -19.0000 -1,296.92 -19.0000 -4.01 -19.0000
STOCK
EXCHANGE,
INC.
Primex Prime 7.34 0.00 0.00 0.00 59.28 0.00 0.0000 0.00 0.0000 0.00 0.0000 -198,459.00 -19.0000
Electronic
Execution, Inc.
NYSE Arca, Inc. 5.77 0.00 2.52 7.77 0.00 0.00 0.0000 -726.15 -25.8090 1,235.30 16.7736 0.00 0.0000
Citadel 5.46 0.00 22.57 2.70 0.00 0.00 0.0000 0.00 0.0000 0.00 0.0000 0.00 0.0000
Securities
Cboe EDGX 5.42 0.00 2.57 7.24 0.00 0.00 0.0000 -815.65 -23.0765 958.47 15.6055 0.00 0.0000
Exchange, Inc.
CBOE BzZX 4.87 0.00 3.07 6.34 0.00 0.00 0.0000 -668.80 -23.0340 762.39 22.1860 0.00 0.0000
Exchange
UBS Securities, 2.31 0.00 8.83 1.31 0.00 0.00 0.0000 -320.89 -10.0000 -30.52 -10.0000 0.00 0.0000
LLC ATS
CBOE EDGA US 2.09 0.00 1.24 2.73 0.00 0.00 0.0000 72.91 14.5390 -970.57 -29.6118 0.00 0.0000
Equities
Exchange

Material Aspects:




NASDAQ-ALL MARKETS:
No material aspects related to this relationship

Instinet, LLC:
No material aspects related to this relationship

NEW YORK STOCK EXCHANGE, INC.:
No material aspects related to this relationship

NYSE Arca, Inc.:
No material aspects related to this relationship

Citadel Securities:
No material aspects related to this relationship

Cboe EDGX Exchange, Inc.:
No material aspects related to this relationship

CBOE BZX Exchange:
No material aspects related to this relationship

UBS Securities, LLC ATS:
No material aspects related to this relationship

CBOE EDGA US Equities Exchange:
No material aspects related to this relationship

September 2020

Non-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

100.00 1.62 24.55 71.24 2.59
Venues
Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders | Paid/Received for | Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
NASDAQ-ALL 24.06 4.85 24.59 25.19 0.00 -283.00 -7.4820 -10,986.05 -15.9826 12,728.47 18.1260 0.00 0.0000
MARKETS
Instinet, LLC 14.69 93.09 9.47 13.27 54.16 -6,841.45 -9.9976 -14,815.06 -10.0000 -15,034.60 -10.0000 -21,528.30 -10.0000
NYSE Arca, Inc. 10.38 0.38 6.54 12.31 0.00 -123.13 -15.0460 -5,678.22 -20.5330 3,999.58 14.1779 0.00 0.0000
NEW YORK 8.10 1.39 3.11 10.27 0.01 -250.17 -19.0000 -3,893.76 -19.0000 -4,538.86 -19.0000 -0.57 -19.0000
STOCK
EXCHANGE,
INC.
Cboe EDGX 7.63 0.08 3.96 9.34 0.00 -0.47 -23.5750 -4,428.91 -19.9795 6,111.87 16.1638 0.00 0.0000
Exchange, Inc.
Citadel 6.62 0.00 17.19 3.37 0.00 0.00 0.0000 0.00 0.0000 0.00 0.0000 0.00 0.0000
Securities
CBOE BzX 5.50 0.17 2.94 6.70 0.00 -1.17 -15.0000 -2,406.78 -17.4042 2,966.68 23.1223 0.00 0.0000
Exchange




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non-directed Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
Order Flow Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
(%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
UBS Securities, 3.94 0.00 9.29 2.33 0.00 0.00 0.0000 -1,324.95 -10.0000 -193.47 -10.0000 0.00 0.0000
LLC ATS
CBOE EDGA US 3.71 0.00 1.91 4.55 0.00 0.00 0.0000 -130.16 -3.8913 -5,112.28 -29.7538 0.00 0.0000
Equities
Exchange
BATSY 3.40 0.01 4.16 3.34 0.00 0.00 0.0000 -837.20 -10.1934 -2,472.87 -18.8681 0.00 0.0000
Exchange
Material Aspects:
NASDAQ-ALL MARKETS:
No material aspects related to this relationship
Instinet, LLC:
No material aspects related to this relationship
NYSE Arca, Inc.:
No material aspects related to this relationship
NEW YORK STOCK EXCHANGE, INC.:
No material aspects related to this relationship
Cboe EDGX Exchange, Inc.:
No material aspects related to this relationship
Citadel Securities:
No material aspects related to this relationship
CBOE BZX Exchange:
No material aspects related to this relationship
UBS Securities, LLC ATS:
No material aspects related to this relationship
CBOE EDGA US Equities Exchange:
No material aspects related to this relationship
BATS Y Exchange:
No material aspects related to this relationship
September 2020
Options
Summary
Non-Directed Orders Market Orders as % of Marketable Limit Non-Marketable Limit Other Orders as % of

as % of All Orders

Non-Directed Orders

Orders as % of Non-
Directed Orders

Orders as % of Non-
Directed Orders

Non-Directed Orders

99.56

8.85

28.85

62.30

0.00

Venues




Venue - Non- Market Marketable Non- Other Net Payment Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Paid/ Net Payment Net Payment Paid/
Non- Directed Orders Limit Orders Marketable Orders Paid/Received for Received for Market Received for Received for Received for Non- Received for Non- Paid/Received for Received for Other
directed Orders (%) (%) (%) Limit Orders (%) Market Orders(cents per Marketable Limit Marketable Limit Marketable Limit Marketable Limit Other Orders(cents per
Order Flow (%) Orders(USD) hundred shares) Orders(USD) Orders(cents per Orders(USD) Orders(cents per Orders(USD) hundred shares)
hundred shares) hundred shares)
Interactive 100.00 100.00 100.00 100.00 0.00 0.00 0.0000 -2,016.89 -0.1782 5,199.03 0.1899 1,324.34 0.1141
Brokers LLC
Material Aspects:
Interactive Brokers LLC:
No material aspects related to this relationship




