Jan-23

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

Generated on Wed April |1,2023

Ist Quarter, 2023

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 62.50 20.83 16.67 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)
VIRTU Americas, 28.57 40.00 0.00 50.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Lc
Citadel Securities 25.00 3333 3333 25.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
LLC
Instinet BlockCross 21.43 0.00 0.00 0.00 100.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Gl Execution 14.29 20.00 3333 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Services, LLC
Cboe EDGX US Equities 357 0.00 0.00 25.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
StoneX Financial 357 0.00 3333 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
INC.
Jane Street Capital, 357 6.67 0.00 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Lc
Jan-23
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 35.90] 35.90 2821 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 3214 0.00 0.00 0.00 100.00 0.0000 0 0.0000 0 0.0000 0 0.0000
VIRTU Americas, 16.07 23.08 46.15 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Lc
Citadel Securities, 1429 3077 3077 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Lc

Cboe EDGX US Equities[ 1071 0.00 0.00 50.00 0.00 0.0000 0 00000 0 0.0000 0 0.0000
Gl Execution 8.93 1538 1538 833 0.00 00000 0 00000 0 00000 0 0.0000
Servi 1C
NASDAQ Execution 893 0.00 0.00 41.67 0.00 0.0000 0 00000 0 0.0000 0 0.0000
Services, LLC
Jane Street Capital, 536 15.38 769 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
11 C
StoneX Financial 1.79 7.69 000 0.00 0.00 00000 0 00000 0 00000 0 0.0000
INC
UBS Securities, LLC 1.79 769 0.00 0.00 0.00 0.0000 0 00000 0 0.0000 0 0.0000
Jan-23
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) 2031 0.00 79.69 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 |~ 42.19 3846 0.00 43.14 000 0.0000 0 00000 0 0.0000 0 0.0000
Wolverine 3594 0.00 0.00 45.10 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Execution Services

Dash Financial 1250 15.38 0.00 1176 000 0.0000 0 0.0000 0 0.0000 0 0.0000

Technologies LLC

Susquehanna Capital 625 3077 0.00 0.00 000 0.0000 0 00000 0 0.0000 0 0.0000

Group
Morgan Stanley & 313 15.38 0.00 0.00 000 0.0000 0 0.0000 0 0.0000 0 0.0000
Company LLC
Feb-23
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) 83.33 0.00 16.67 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)
VIRTU Americas, LLC 42.86 60.00 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
G| Execution Services, 28.57 40.00 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
LLC
Members Exchange 14.29 0.00 0.00 50.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
New York Stock 14.29 0.00 0.00 50.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Exchange
Feb-23
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 36.84 21.05 4211 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, 32.00 75.00 50.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
LLC
NASDAQ Execution 20.00 0.00 0.00 41.67 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Services, LLC
Cboe EDGX US 12.00 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, 8.00 12.50 25.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
LLC
New York Stock 8.00 0.00 0.00 16.67 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Exchange
Instinet BlockCross 4.00 0.00 0.00 0.00 100.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
G| Execution 4.00 0.00 25.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Services, LLC
Members Exchange 4.00 0.00 0.00 833 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
VIRTU Americas, 4.00 12.50 0.00 0.00 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
LLC
Two Sigma 4.00 0.00 0.00 833 0.00 0 0.0000 0 0.0000 0 0.0000 0 0.0000
Securities, LLC

Feb-23




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 18.26 435 49.57 27.83
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, 35.65 4286 0.00 28,07 50.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
LLc
Waolverine 2522 0.00 20,00 49.12 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Execution Services
Dash Financial 20.87 19.05 20.00 21.05 21.88 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Technologies LLC
Susquehanna Captial 15.65 3333 40.00 0.00 28.13 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Group
Morgan Stanley & 261 476 20.00 175 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Company LLC
Mar-23
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 7727 227 2045 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 27.66 3235 0.00 16.67 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
LLc
VIRTU Americas, LLC 23.40 3235 0.00 0.00 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Gl Execution 17.02 20.59 0.00 833 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Services, LLC
Cboe EDGX US 10.64 0.00 0.00 41.67 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Equities Exchange
Jane Street Capital, 10.64 1471 0.00 0.00 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Lc
New York Stock 426 0.00 0.00 16.67 0.00 0.0000 [ 0.0000 0 0.0000 [ 0.0000
Exchange
Instinet BlockCross 213 0.00 0.00 0.00 100.00 0.0000 [ 0.0000 0 0.0000 0 0.0000




Members Exchange 213 0.00 0.00 833 0.00 0.0000 [) 0.0000 0 0.0000 0 0.0000
NASDAQ Execution| ~ 2.13 0.00 0.00 833 0.00 0.0000 [) 0.0000 0 0.0000 0 0.0000
Services, LLC
Mar-23
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) 70.59 882 2059 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)
VIRTU Americas, LLC 31.58 4167 66.67 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 00000
Citadel Securities LLC 21.05 29.17 0.00 10.00 0.00 0.0000 [) 0.0000 0 0.0000 [) 0.0000
NASDAQ Execution|  10.53 0.00 0.00 40.00 0.00 0.0000 0 0.0000 0 0.0000 0 00000
Services, LLC
Cboe BZX USS. 7.89 0.00 0.00 30.00 0.00 0.0000 0 0.0000 0 0.0000 0 00000
Equities Exchange
Jane Street Capital, 7.89 1250 0.00 0.00 0.00 00000 0 0.0000 0 0.0000 0 00000
LLC
Two Sigma Securities, 526 417 3333 0.00 0.00 00000 0 0.0000 0 0.0000 0 00000
LLC
UBS Securities, LLC 5.26 833 0.00 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
NYSE American 263 0.00 0.00 10.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Instinet BlockCross 263 0.00 0.00 0.00 100.00 0.0000 [) 0.0000 0 0.0000 0 0.0000
Gl Execution 263 417 0.00 0.00 0.00 0.0000 0 0.0000 0 0.0000 0 0.0000
Services, LLC
Mar-23
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) 16.09 115 56.32 26.44
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, 40.70 57.14 0.00 37.50 39.13 0.0000 0.0000 0.0000 0.0000
L
Dash Financial 2326 7.14 0.00 29.17 21.74 00000 0.0000 0.0000 0.0000
Technologies LLC
Susquehanna Capital 18.60 35.71 0.00 417 39.13 00000 0.0000 0.0000 0.0000
Group
Wolverine Execution 13.95 0.00 0.00 25.00 0.00 00000 0.0000 0.0000 0.0000
Services LLC
Morgan Stanley & 349 0.00 100.00 417 0.00 00000 0.0000 0.0000 0.0000

Comnany 11 C




