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Class of Instrument

Notification if <1 average trade per 

business day in the previous year

Top 5 venues ranked in terms of volume 

(descending order)

Proportion of 

volume traded as a 

percentage of total 

in that class

Proportion of 

orders executed as 

percentage of total 

in that class

Percentage of 

passive orders

Percentage of 

aggressive orders

Percentage of 

directed orders

MMC Securities LLC

2549001ZA93O65N2ZM60
19.70% 21.10% N/A N/A N/A

RBC Capital Markets, LLC

549300LCO2FLSSVFFR64
18.10% 18.40% N/A N/A N/A

AK CAPITAL LLC  254900GCGRJ09YAS2P82 16.60% 13.20%

Aon Securities Inc.

549300SZDPUL7WET7P93
16.10% 15.80% N/A N/A N/A

Swiss Re Capital Markets Corporation

549300T4LBPYQ2E3Z008
6.30% 5.30% N/A N/A N/A

Tullett Prebon (Securities) Ltd  

549300BMVW85YF9FGN67
6.30% 7.90% N/A N/A N/A
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Citibank NA

E57ODZWZ7FF32TWEFA76
100% 100% N/A N/A 100.00%

Definitions of Orders

The above data excludes cross trades between portfolios managed by Securis Investment Partners LLP (Securis) as portfolios managed by Securis are not 

execution venues as defined within Article 1 of RTS 28.

(e) Currency Derivatives (ii) Swaps, forwards, and other currency derivatives 

Yes 

(b) Debt instruments (i) Bonds 

Yes 


