Aventura Securities, LLC - Held NMS Stocks and Options Order Routing Public Report

Generated on January 11,2023

4th Quarter, 2022

Oct-22
S&P 500 Stocks
Summary
Non-Directed Orders as % [Market Orders as % of Non- | Marketable Limit Orders as | Non-Marketable Limit Orders | Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders
100.00 7692 7.69 15.38 0.00!
Venues
Venue - Non- Non- Directed | Market Orders| Marketable Limit | Non- Marketable [ ~ Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received [Net Payment Paid/ Received for[  Net Payment Paid/ Net Payment Paid/ Received for Net Payment Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per for Marketable Limit Marketable Limit Orders(cents Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limit Orders(cents per hundred shares), Orders(USD) hundred shares)
Orders(USD)
Gl Execution Services, [ 3571 50.00 0.00 0.00 0.00 0 0.0000 [ 0.0000 0 0.0000 [ 0.0000
LLC
Jane Street Capital, 21.43 20,00 100.00 0.00 0.00 [ 0.0000 [ 0.0000 0 0.0000 [ 0.0000
LLC
VIRTU Americas, 14.29 20,00 0.00 0.00 0.00 0 0.0000 [ 0.0000 0 0.0000 [ 0.0000
LLC
NASDAQ Execution 14.29 0.00 0.00 100.00 0.00 [ 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Services, LLC
Instinet BlockCross 7.14 0.00 0.00 0.00 100.00 ) 0.0000 [ 0.0000 0 0.0000 0 0.0000
Citadel Securities 7.14 10.00 0.00 0.00 0.00 ) 0.0000 [ 0.0000 0 0.0000 [ 0.0000
LLc
Oct-22
Non-S&P 500 Stocks
Summary
Non-Directed Orders as % |Market Orders as % of Non- | Marketable Limit Orders as | Non-Marketable Limit Orders | Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders
100.00 7143 14.29 1429 0.00!
Venues
Venue - Non- Non- Directed | Market Orders| Marketable Limit | Non- Marketable [ ~ Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received [Net Payment Paid/ Received for[  Net Payment Paid/ Net Payment Paid/ Received for Net Payment Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per for Marketable Limit Marketable Limit Orders(cents Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limit Orders(cents per hundred shares), Orders(USD) hundred shares)
Orders(USD)




Citadel Securities, LLC 33133 40.00 100.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Instinet BlockCross 222 0.00 0.00 0.00 100.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Jane Street Capital, 222 40.00 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Lc

NASDAQ Execution TN 0.00 0.00 100.00 0.00 0 0.0000 0 00000 0 0.0000 0 0.0000
Services, LLC
UBS Securities, LLC TN 20.00 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Oct-22
Options Contracts
Summary
Non-Directed Orders as % [Market Orders as % of Non- | Marketable Limit Orders as | Non-Marketable Limit Orders |  Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders
100.00) 2143 325 7532 0.00
Venues
Venue - Non- Non- Directed | Market Orders| Marketable Limit [ Non- Marketable | ~ Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received |Net Payment Paid/ Received for| ~ Net Payment Paid/ Net Payment Paid/ Received for Net Payment Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per for Marketable Limit Marketable Limit Orders(cents Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limic Orders(cents per hundred shares) Orders(USD) hundred shares)
Orders(USD)

Citadel Securities, LLC 3636 3636 100.00 3162 000 0 0.0000 0 00000 0 0.0000 0 0.0000
Wolverine 3052 6.06 0.00 3879 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Execution Services

Dash Financial 16.88 18.18 0.00 17.24 000 0 0.0000 0 00000 0 0.0000 0 0.0000
Technologies LLC
Susquehanna Capital 1169 3939 0.00 431 000 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Group
Morgan Stanley & 455 0.00 0.00 603 0.00 0 0.0000 0 0.0000 0 00000 0 0.0000
Company LLC

Nov-22

S&P 500 Stocks

Summary
Non-Directed Orders as % [Market Orders as % of Non- | Marketable Limit Orders as | Non-Marketable Limit Orders |  Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders

100.00) 95.24 0.00 476 0.00
Venues
Venue - Non- Non- Directed [Market Orders| Marketable Limit [ Non- Marketable | ~ Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received | Net Payment Paid/ Received for|  Net Payment Paid/ Net Payment Paid/ Received for Net Payment Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per for Marketable Limit Marketable Limit Orders(cents Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limic Orders(cents per hundred shares), Orders(USD) hundred shares)
Orders(USD)

Gl Execution Services, 33133 35.00 0.00 0.00 0.00 0 00000 0 0.0000 0 0.0000 0 0.0000

1C

VIRTU Americas, LLC 2857 30.00 0.00 0.00 0.00 0 0.0000 0 00000 0 00000 0 0.0000




Citadel Securities, 2381 25.00 0.00 0.00 0.00 ) 0.0000 [) 0.0000 0 0.0000 0 0.0000
LLC
Jane Street Capital, 9.52 10.00 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
LLC
Cboe EDGX US 476 0.00 0.00 100.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Equities Exchange
Nov-22
Non-S&P 500 Stocks
Summary
Non-Directed Orders as % | Market Orders as % of Non- | Marketable Limit Orders as | Non-Marketable Limit Orders |  Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders
100.00) 3333 2857 38.10 0.00
Venues
Venue - Non- Non- Directed | Market Orders| Marketable Limit | Non- Marketable | ~ Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received | Net Payment Paid/ Received for|  Net Payment Paid/ Net Payment Paid/ Received for Net Payment Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per | for Marketable Limit Marketable Limit Orders(cents | Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limit | Orders(cents per hundred shares) Orders(USD) hundred shares)
Orders(USD)

Instinet BlockCross 2143 0.00 0.00 0.00 100.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Citadel Securities, 17.86 57.14 0.00 1Ll 0.00 0.0000 [) 0.0000 0 0.0000 ) 0.0000
LLC

Gl Executive Services, 17.86 2857 3333 1Ll 0.00 0.0000 [) 0.0000 0 0.0000 [) 0.0000
LLc
NASDAQ Execution|  14.29 0.00 0.00 44.44 0.00 0.0000 [) 0.0000 0 0.0000 0 0.0000
Services, LLC
Jane Street Capital, 1071 1429 3333 0.00 0.00 0.0000 [) 0.0000 0 0.0000 ) 0.0000
LLC
Cboe EDGX US 7.14 0.00 0.00 222 0.00 0.0000 [) 0.0000 0 0.0000 0 0.0000
Equities Exchange
VIRTU Americas, 7.14 0.00 3333 0.00 0.00 0.0000 [) 0.0000 0 0.0000 0 0.0000
LLC
Two Sigma 357 0.00 0.00 TR 0.00 0.0000 [) 0.0000 0 0.0000 0 0.0000
Securities, LLC
Nov-22
Options
Summary
Non-Directed Orders as % | Market Orders as % of Non- | Marketable Limit Orders as | Non-Marketable Limit Orders |  Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders
100.00) 17,53 619 7629 0.00

Venues




Venue - Non- Non- Directed | Market Orders| Marketable Limit | Non- Marketable Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received | Net Payment Paid/ Received for Net Payment Paid/ Net Payment Paid/ Received for Net Payment. Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per for Marketable Limit Marketable Limit Orders(cents Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limit Orders(cents per hundred shares) Orders(USD) hundred shares)
Orders(USD)
Wolverine Execution 41.24 0.00 0.00 51.28 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Services LLC
Citadel Securities, 35.05 58.82 50.00 29.49 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
11 C
Susquehanna Captial 12.37 3529 50.00 6.41 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Group
Dash Financial 10.31 5.88 0.00 11.54 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Technologies, LLC
Morgan Stanley & 1.03 0.00 0.00 1.28 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Company LLC
Dec-22
S&P 500 Stocks
Summary
Non-Directed Orders as % |Market Orders as % of Non- Marketable Limit Orders as | Non-Marketable Limit Orders Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders Directed Orders
100.00 65.00 10.00 25.00 0.00
Venues
Venue - Non- Non- Directed | Market Orders| Marketable Limit | Non- Marketable Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received | Net Payment Paid/ Received for Net Payment Paid/ Net Payment Paid/ Received for Net Payment. Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per for Marketable Limit Marketable Limit Orders(cents Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limit Orders(cents per hundred shares) Orders(USD) hundred shares)
Orders(USD)
Citadel Securities 2692 46.15 0.00 12.50 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Lc
Gl Execution 19.23 23.08 50.00 12.50 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Services, LLC
VIRTU Americas, LLC 15.38 23.08 50.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Instinet BlockCross 11.54 0.00 0.00 0.00 100.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
New York Stock 11.54 0.00 0.00 37.50 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Exchange
Cboe EDGX US 7.69 0.00 0.00 25.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Equities Exchange
Jane Street Capital, 385 7.69 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Lc
NASDAQ Execution 385 0.00 0.00 12.50 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Services, LLC

Dec-22- )




Non-S&P 500 Stocks

Summary

Non-Directed Orders

sas %

Market Orders as % of Non-

Marketable Limit Orders as

Non-Marketable Limit Orders

Other Orders as % of Non-

of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders
100.00) 5217 1739 3043 0.00
Venues
Venue - Non- Non- Directed | Market Orders| Marketable Limit [ Non- Marketable | ~ Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received |Net Payment Paid/ Received for| ~ Net Payment Paid/ Net Payment Paid/ Received for Net Payment Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per |  for Marketable Limic Marketable Limit Orders(cents | Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limic [ Orders(cents per hundred shares) Orders(USD) hundred shares)
Orders(USD)

Citadel Securities LLC 24.14 5455 50.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Instinet BlockCross 1724 0.00 0.00 0.00 100.00 0 0.0000 0 00000 0 00000 0 0.0000
Cboe EDGX US 1379 0.00 0.00 3636 0.00 0 0.0000 0 00000 0 0.0000 0 0.0000
Equities Exchange

G Execution Services, 1034 2727 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
LLC
NASDAQ Execution 1034 0.00 0.00 2727 0.00 0 0.0000 0 00000 0 0.0000 0 0.0000
Services, LLC
VIRTU Americas, LLC 690 9.09 50.00 0.00 0.00 0 0.0000 0 00000 0 0.0000 0 0.0000
NYSE Arca 345 0.00 0.00 9.09 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Cboe BZX USS. 345 0.00 0.00 9.09 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Equities Exchange
Jane Street Capital, 345 9.09 0.00 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
11 C
Members Exchange 345 0.00 0.00 9.09 0.00 0.0000 0 00000 0 00000 0 0.0000
Dec-22
Options Contracts
Summary
Non-Directed Orders as % [Market Orders as % of Non- | Marketable Limit Orders as | Non-Marketable Limit Orders |  Other Orders as % of Non-
of All Orders Directed Orders % of Non- Directed Orders | as % of Non- Directed Orders |  Directed Orders
100.00) 22.00 3.00 75.00 0.00
Venues
Venue - Non- Non- Directed [Market Orders| Marketable Limit [ Non- Marketable | ~ Other Net Payment Net Payment Paid/ Received | Net Payment Paid/ Received | Net Payment Paid/ Received for|  Net Payment Paid/ Net Payment Paid/ Received for Net Payment Net Payment Paid/ Received
directed Order Flow| Orders (%) (%) Orders (%) Limit Orders (%) | Orders (%) | Paid/Received for Market | for Market Orders(cents per | for Marketable Limic Marketable Limit Orders(cents | Received for Non- Non- Marketable Limit Paid/Received for Other | for Other Orders(cents per
Orders(USD) hundred shares) Orders(USD) per hundred shares) Marketable Limit [ Orders(cents per hundred shares) Orders(USD) hundred shares)
Orders(USD)
Citadel Securities, 35.00 3182 33133 36.00 000 0.0000 0 00000 0 0.0000 0 0.0000
LLC
Wolverine Execution 30.00 455 0.00 3867 0.00 0.0000 0 00000 0 00000 0 0.0000
Services LLC
Dash Financial 16.00 9.09 3333 17.33 0.00 0.0000 0 00000 0 00000 0 0.0000
Technologies LLC
Susquehanna Capital 12.00 4091 0.00 4.00 0.00 0.0000 0 00000 0 00000 0 0.0000
Groun
Morgan Stanley & 7.00 13.64 33133 4.00 000 0.0000 0 00000 0 0.0000 0 0.0000
Comnanv 11 C




