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‘ S&P 500 Stocks
April 20271 ymmary

2nd Quarter, 2021

Non-Directed Orders as % of All Orders Market Orders as % of Non-Directed Orders Marketable Limit Orders as % of NonDirected Orders Non-Marketable Limit Orders as % of NonDirected Orders Other Orders as % of Non-Directed Orders
13.59% 11.66% 40.88% 42.35% 5.11%
Venues
Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received Net Payment Paid/Received for Net Payment Paid/Received for Net Payment Paid/Received for Non- Net Payment Net Payment Paid/Received for
Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market Market Orders (cents per for Marketable Limit Orders = Marketable Limit Orders (cents per Non-Marketable Limit Orders Marketable Limit Orders (cents per Paid/Received for Other Other Orders (cents per hundred
Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD) hundred shares) (USD) hundred shares) Orders (USD) shares)
GOLDMAN GSCO 93.87% 80.32% 97.42% 93.43% 100% -539.53 -11.57902553 -1413.36 -9.98264471 -1108.88 -6.41403026 -194.80 -8.16367446
SACHS & CO.
LLC
Virtu Agency VALR 5.98% 19.68% 2.39% 6.39% 0% 161.34 8.22738399 53.62 5.08785912 89.76 3.89317579 0 0

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 NonDirected Orders Non-Marketable Limit Orders as % of NonDirected Orders Other Orders as % of Non-Directed Orders
63.68% 4.54% 34.71% 57.03% 3.72%
Venues
Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received Net Payment Paid/Received for Net Payment Paid/Received for Net Payment Paid/Received for Non- Net Payment Net Payment Paid/Received for
Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market = Market Orders (cents per for Marketable Limit Orders = Marketable Limit Orders (cents per Non-Marketable Limit Orders Marketable Limit Orders (cents per Paid/Received for Other Other Orders (cents per hundred
Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD) hundred shares) (USD) hundred shares) Orders (USD) shares)
GOLDMAN GSCO 95.4% 78.46% 97.39% 95.24% 100% -1969.61 -12.05382325 -16566.20 -9.12542736 -20445.65 -4.49037379 -164.15 -4.72113872
SACHS & CO.
LLC
Option Contracts
Summary
Non-Directed Orders as % of All Orders Market Orders as % of Non-Directed Orders Marketable Limit Orders as % of NonDirected Orders Non-Marketable Limit Orders as % of NonDirected Orders Other Orders as % of Non-Directed Orders
99.73% 0% 6.84% 93.14% 0.02%
Venues
Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received Net Payment Paid/Received for Net Payment Paid/Received for Net Payment Paid/Received for Non- Net Payment Net Payment Paid/Received for
Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market = Market Orders (cents per for Marketable Limit Orders Marketable Limit Orders (cents per Non-Marketable Limit Orders Marketable Limit Orders (cents per Paid/Received for Other Other Orders (cents per hundred
Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD) hundred shares) (USD) hundred shares) Orders (USD) shares)
GOLDMAN GSCO 100% 100% 100% 100% 100% -0.42 -0.11965616 -91.87 -0.0029473 -171.13 -0.00242982 -4.97 -0.0654948
SACHS & CO.

LLC



May 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 NonDirected Orders

20.68% 9.16% 35.64%
Venues
Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received
Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market Market Orders (cents per for Marketable Limit Orders
Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD)
GOLDMAN GSCO 91.3% 61.44% 94.28% 93.85% 100% -360.67 -9.69340079 -1531.12
SACHS & CO.
LLC

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 NonDirected Orders

49.04% 3.82% 36.27%
Venues
Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received
Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market Market Orders (cents per for Marketable Limit Orders
Venue Name MiIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD)
GOLDMAN GSCO  93.94% 82.45% 94.24% 94.26% 100% -1774.96 -13.02979583 -13489.11
SACHS & CO.
LLC

Option Contracts
Summary

Non-Directed Orders as % of All Orders Market Orders as % of Non-Directed Orders Marketable Limit Orders as % of NonDirected Orders

99.66% 0% 17.43%

Venues

Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received

Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market = Market Orders (cents per for Marketable Limit Orders
Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD)
GOLDMAN GSCO 100% 0% 100% 100% 100% 0 0 -2067.60
SACHS & CO.

LLC

Non-Marketable Limit Orders as % of NonDirected Orders

50.86%

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

-8.95128675

Net Payment Paid/Received for
Non-Marketable Limit Orders
(USD)

-1227.25

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

-5.27167525

Non-Marketable Limit Orders as % of NonDirected Orders

57.48%

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

-7.66081918

Net Payment Paid/Received for
Non-Marketable Limit Orders
(USD)

-14354.78

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

-4.56757731

Non-Marketable Limit Orders as % of NonDirected Orders

82.56%

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

-0.02258404

Net Payment Paid/Received for
Non-Marketable Limit Orders
(USD)

-3424.15

Net Payment Paid/Received for Non-

Marketable Limit Orders (cents per
hundred shares)

-0.02602367

Other Orders as % of Non-Directed Orders

4.34%

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

Net Payment
Paid/Received for Other
Orders (USD)

-48.77 -4.42746008

Other Orders as % of Non-Directed Orders

2.44%

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

Net Payment
Paid/Received for Other
Orders (USD)

-304.33 -10.59007137

Other Orders as % of Non-Directed Orders

0.01%

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

Net Payment
Paid/Received for Other
Orders (USD)

-53.95 -2.54121526



June 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 NonDirected Orders

12.4% 17.95% 38.27%
Venues
Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received
Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market = Market Orders (cents per for Marketable Limit Orders
Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD)
GOLDMAN GSCO  82.96% 55.84% 90.95% 86.34% 100% -699.05 -14.02361985 -1143.42
SACHS & CO.
LLC
Pershing LLC PERS 9.2% 37.82% 1.07% 4.85% 0% -24.60 -8.94545455 -12.60
Virtu Agency VALR 7.84% 6.35% 7.98% 8.81% 0% 51.76 7.93809867 81.88
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 NonDirected Orders
45.05% 6.17% 39.6%
Venues
Other Net Payment Net Payment Paid/Received for Net Payment Paid/Received
Venue Non-Directed Market Marketable Non-Marketable Orders Paid/Received for Market = Market Orders (cents per for Marketable Limit Orders
Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD)
GOLDMAN GSCO  93.91% 89.69% 93.37% 94.68% 99.42% -2742.09 -10.67028155 -25065.69
SACHS & CO.
LLC
Virtu Agency VALR 5.88% 7.29% 6.63% 5.27% 0.58% 68.85 2.67002626 1116.86

Option Contracts

Summary

Non-Directed Orders as % of All Orders Market Orders as % of Non-Directed Orders Marketable Limit Orders as % of NonDirected Orders

99.05% 0% 4.09%

Venues

Other
Orders

Net Payment Paid/Received
for Marketable Limit Orders

Net Payment
Paid/Received for Market

Net Payment Paid/Received for

Venue Non-Directed Market Marketable Non-Marketable Market Orders (cents per

Venue Name MIC Orders (%) Orders (%) Limit Orders (%) Limit Orders (%) (%) Orders (USD) hundred shares) (USD)
GOLDMAN GSCO 100% 100% 100% 100% 100% -0.32 -1.26 -4781.28
SACHS & CO.

LLC

Non-Marketable Limit Orders as % of NonDirected Orders

41.37% 2.41%

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

Net Payment
Paid/Received for Other

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

Net Payment Paid/Received for
Non-Marketable Limit Orders

hundred shares) (USD) hundred shares) Orders (USD)
-9.4713561 -1331.25 -6.47568977 -61.05
-19.51975213 -56.22 -10.9667603 0

5.48740886 69.27 2.75960051 0

Non-Marketable Limit Orders as % of NonDirected Orders

53.04% 1.2%

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

Net Payment
Paid/Received for Other

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

Net Payment Paid/Received for
Non-Marketable Limit Orders

hundred shares) (USD) hundred shares) Orders (USD)
-9.40576672 -22659.95 -5.65823371 -117.14
5.33709593 768.44 3.32961041 0

Non-Marketable Limit Orders as % of NonDirected Orders

95.86% 0.05%

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
Marketable Limit Orders (cents per
hundred shares)

-0.33432836 -6750.98 -0.12526506 -66.05

Other Orders as % of Non-Directed Orders

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

-7.82533456

Other Orders as % of Non-Directed Orders

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

-3.77315642

Other Orders as % of Non-Directed Orders

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

-4.02468007
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