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July 2024 
 

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 0.00 0.00 0.00 100.00 

Venues 

 
Venue - Non- 

directed Order 
Flow 

Non- 
Directed 

Orders (%) 

Market 
Orders 

(%) 

Marketable 
Limit Orders 

(%) 

Non- 
Marketable 

Limit 
Orders (%) 

Other 
Orders 

(%) 

Net Payment 
Paid/Received 

for 
Market 

Orders(USD) 

Net Payment Paid/ 
Received for Market 

Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(USD) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for Non- 
Marketable Limit 

Orders(USD) 

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

Net Payment 
Paid/Received for 

Other 
Orders(USD) 

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

INCA 54.36 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 10130.42 3.2552 

VALR 45.64 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 3403.41 5.3922 



Held NMS Stocks and Options Order Routing Public Report 
Generated on Wednesday October 02, 2024 00:36:56 GMT-04:00 (Eastern Daylight Time) 

3rd Quarter, 2024 

 

July 2024 
 

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 0.00 0.00 0.00 100.00 

Venues 

 
Venue - Non- 

directed Order 
Flow 

Non- 
Directed 

Orders (%) 

Market 
Orders 

(%) 

Marketable 
Limit Orders 

(%) 

Non- 
Marketable 

Limit 
Orders (%) 

Other 
Orders 

(%) 

Net Payment 
Paid/Received 

for 
Market 

Orders(USD) 

Net Payment Paid/ 
Received for Market 

Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(USD) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for Non- 
Marketable Limit 

Orders(USD) 

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

Net Payment 
Paid/Received for 

Other 
Orders(USD) 

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

INCA 47.24 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 3769.26 8.7337 

ITGI 0.04 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 

VALR 52.72 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 2662.12 9.2903 



Held NMS Stocks and Options Order Routing Public Report 
Generated on Wednesday October 02, 2024 00:36:56 GMT-04:00 (Eastern Daylight Time) 

3rd Quarter, 2024 

 

 
August 2024 

 

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 0.00 0.00 0.00 100.00 

Venues 

 
Venue - Non- 

directed Order 
Flow 

Non- 
Directed 

Orders (%) 

Market 
Orders 

(%) 

Marketable 
Limit Orders 

(%) 

Non- 
Marketable 

Limit 
Orders (%) 

Other 
Orders 

(%) 

Net Payment 
Paid/Received 

for 
Market 

Orders(USD) 

Net Payment Paid/ 
Received for Market 

Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(USD) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for Non- 
Marketable Limit 

Orders(USD) 

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

Net Payment 
Paid/Received for 

Other 
Orders(USD) 

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

INCA 89.14 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 15526.75 8.8973 

VALR 10.86 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -92.96 5.9207 



Held NMS Stocks and Options Order Routing Public Report 
Generated on Wednesday October 02, 2024 00:36:56 GMT-04:00 (Eastern Daylight Time) 

3rd Quarter, 2024 

 

August 2024 
 

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 0.00 0.00 0.00 100.00 

Venues 

 
Venue - Non- 

directed Order 
Flow 

Non- 
Directed 

Orders (%) 

Market 
Orders 

(%) 

Marketable 
Limit Orders 

(%) 

Non- 
Marketable 

Limit 
Orders (%) 

Other 
Orders 

(%) 

Net Payment 
Paid/Received 

for 
Market 

Orders(USD) 

Net Payment Paid/ 
Received for Market 

Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(USD) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for Non- 
Marketable Limit 

Orders(USD) 

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

Net Payment 
Paid/Received for 

Other 
Orders(USD) 

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

INCA 84.85 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 12147.87 10.3500 

ITGI 0.05 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 

VALR 15.09 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 -223.20 6.0290 
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3rd Quarter, 2024 

 

 
September 2024 

 

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 0.00 0.00 0.00 100.00 

Venues 

 
Venue - Non- 

directed Order 
Flow 

Non- 
Directed 

Orders (%) 

Market 
Orders 

(%) 

Marketable 
Limit Orders 

(%) 

Non- 
Marketable 

Limit 
Orders (%) 

Other 
Orders 

(%) 

Net Payment 
Paid/Received 

for 
Market 

Orders(USD) 

Net Payment Paid/ 
Received for Market 

Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(USD) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for Non- 
Marketable Limit 

Orders(USD) 

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

Net Payment 
Paid/Received for 

Other 
Orders(USD) 

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

INCA 48.26 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 7971.31 6.7174 

VALR 51.74 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 4948.48 8.4092 



Held NMS Stocks and Options Order Routing Public Report 
Generated on Wednesday October 02, 2024 00:36:56 GMT-04:00 (Eastern Daylight Time) 

3rd Quarter, 2024 

September 2024 

 

 
 

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 0.00 0.00 0.00 100.00 

Venues 

 
Venue - Non- 

directed Order 
Flow 

Non- 
Directed 

Orders (%) 

Market 
Orders 

(%) 

Marketable 
Limit Orders 

(%) 

Non- 
Marketable 

Limit 
Orders (%) 

Other 
Orders 

(%) 

Net Payment 
Paid/Received 

for 
Market 

Orders(USD) 

Net Payment Paid/ 
Received for Market 

Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(USD) 

Net Payment Paid/ 
Received for 

Marketable Limit 
Orders(cents per 
hundred shares) 

Net Payment Paid/ 
Received for Non- 
Marketable Limit 

Orders(USD) 

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

Net Payment 
Paid/Received for 

Other 
Orders(USD) 

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

INCA 44.24 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 9896.75 11.4944 

ITGI 0.06 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 

VALR 55.70 0.00 0.00 0.00 100.00 0.000000000 0.0000 0.000000000 0.0000 0.000000000 0.0000 7339.90 13.0282 

 


