OPTIONS PRICE REPORTING AUTHORITY

Key Operating Metrics of U.S. Options Securities Information Processor (OPRA SIP)
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1Q21 100.00% 24.4 n/a n/a 4.8 10.4 2.2:1 0.70 0.08 103.9 200 134 32 24 110 2,577
Jan 21 100.00% 22.3 n/a n/a 3.8 10.4 2.7:1 0.69 0.08 81.1 200 126 32 24 109 2,437
Feb 21 100.00% 24.4 n/a n/a 4.3 10.4 2.4:1 0.65 0.07 923 200 131 31 24 107 2,528
Mar '21 100.00% 24.3 n/a n/a 4.8 10.4 2.2:1 0.70 0.08 103.9 200 142 33 25 118 2,731
2021 100.00% 26.0 n/a n/a 4.9 10.4 2.1:1 0.73 0.08 100.2 200 144 32 25 112 2,787
Apr ‘21 100.00% 25.0 n/a n/a 4.5 10.4 2.3:1 0.68 0.08 78.6 200 135 31 24 101 2,612
May '21 100.00% 26.0 n/a n/a 4.9 10.4 2.1:1 0.73 0.08 100.2 200 155 33 25 127 2,899
Jun 21 100.00% 25.0 n/a n/a 4.7 10.4 2.2:1 0.70 0.08 78.6 200 143 31 25 107 2,763
3021 100.00% 30.0 n/a n/a 4.8 10.9 23:1 0.74 0.08 103.2 400 71.1 19.5 15.5 31.0 963.5
Jul '21 (Legacy) 100.00% 25.0 n/a n/a 4.8 10.4 2.2:1 0.74 0.08 91.0 200 134 31 25 98 2,546
Jul '21 (Pillar) 100.00% 23.8 n/a n/a 4.3 10.9 2.5:1 0.60 0.06 82.5 400 50.3 19.5 15.5 315 900.5
Aug ‘21 100.00% 24.7 n/a n/a 4.5 10.9 2.4:1 0.64 0.07 85.5 400 50.1 19.5 15.5 30.5 942.5
Sep '21 100.00% 30.0 n/a n/a 4.5 10.9 2.4:1 0.56 0.06 103.2 400 50.4 19.5 15.5 30.5 914.5
4Q21 100.00% 29.2 n/a n/a 4.8 10.9 2.3:1 0.60 0.06 128.5 400 55.9 19.5 15.5 32.5 1,103.5
Oct 21 100.00% 29.1 n/a n/a 4.8 10.9 2.3:1 0.56 0.06 104.5 400 52.2 19.5 15.5 32.5 970.5
Nov '21 100.00% 29.2 n/a n/a 4.7 10.9 2.3:1 0.57 0.06 1115 400 57.8 19.5 15.5 32.5 1,194.5
Dec '21 100.00% 29.2 n/a n/a 4.6 10.9 2.4:1 0.60 0.06 128.5 400 56.0 19.5 15.5 31.5 1,089.5
1Q22 99.999% 35.1 n/a n/a 6.2 11.6 1.9:1 0.66 0.07 149.9 400 45.7 19.5 15.5 32.5 529.5
Jan '22 100.00% 33.5 n/a n/a 4.9 11.6 2.4:1 0.66 0.07 149.9 400 57.8 19.5 15.5 33.5 1,222.5
Feb '22 100.00% 35.1 n/a n/a 6.2 11.6 1.9:1 0.66 0.07 139.6 400 46.2 19.5 15.5 32.5 620.5
Mar '22 99.998% 33.3 n/a n/a 5.3 11.6 2.2:1 0.64 0.07 139.8 400 35.4 19.5 15.5 30.5 316.5
2Q22 99.995% 36.4 n/a n/a 5.5 12.5 2.3:1 0.70 0.08 156.4 400 32.6 19.5 16.5 30.5 212.5
Apr '22 100.00% 36.3 n/a n/a 5.3 12.5 2.4:1 0.65 0.08 1414 400 32.7 19.5 16.5 30.5 232.5
May '22 100.00% 36.4 n/a n/a 5.5 12.5 2.3:1 0.70 0.07 156.4 400 34.0 19.5 15.5 31.5 277.5
Jun '22 99.99% 35.4 n/a n/a 5.3 12.5 2.4:1 0.64 0.07 129.3 400 31.0 19.5 16.5 30.5 161.0
3Q22 100.00% 36.9 n/a n/a 5.2 12.5 2.4:1 0.68 0.08 143.4 400 30.0 19.5 16.5 30.5 185.0
Jul 22 100.00% 36.9 n/a n/a 5.2 12.5 2.4:1 0.65 0.07 118.6 400 30.1 19.5 16.5 30.5 153.5
Aug '22 100.00% 315 n/a n/a 5.0 12.5 2.5:1 0.63 0.07 120.4 400 29.9 19.5 16.5 30.5 193.5
Sep '22 100.00% 35.8 n/a n/a 5.1 12.5 2.5:1 0.68 0.08 143.4 400 30.4 19.5 16.5 30.5 177.5
4Q22 100.00% 34.8 n/a n/a 5.2 13.1 2.5:1 0.62 0.07 148.7 400 30.8 195 16.5 30.5 195.5
Oct '22 100.00% 34.8 n/a n/a 5.2 13.1 2.5:1 0.62 0.07 148.7 400 31.6 19.5 16.5 30.5 204.5
Nov '22 100.00% 33.8 n/a n/a 5.0 13.1 2.6:1 0.60 0.07 138.7 400 30.8 19.5 16.5 30.5 194.5
Dec '22 100.00% 31.6 n/a n/a 4.7 13.1 2.8:1 0.59 0.07 117.2 400 30.0 19.5 15.5 29.5 189.5
1Q23 100.00% 38.2 n/a n/a 5.2 13.1 2.5:1 0.61 0.07 139.2 400 30.6 195 155 29.5 198.5
Jan 23 100.00% 35.3 n/a n/a 5.0 13.1 2.6:1 0.56 0.06 104.9 400 30.3 19.5 15.5 29.5 205.0
Feb '23 100.00% 35.8 n/a n/a 5.0 13.1 2.6:1 0.56 0.06 123.7 400 30.7 19.5 15.5 30.5 192.5
Mar '23 100.00% 38.2 n/a n/a 5.2 13.1 2.5:1 0.61 0.07 139.2 400 30.7 19.5 15.5 29.5 184.5
2Q23 99.992% 38.8 n/a n/a 55 13.1 2.4:1 0.59 0.06 154.0 400 27.4 195 16.5 28.5 97.0
Apr ‘23 100.00% 38.8 n/a n/a 5.5 13.4 2.4:1 0.59 0.06 126.8 400 28.7 19.5 15.5 28.5 123.5
May '23 100.00% 37.1 n/a n/a 4.9 13.4 2.7:1 0.56 0.06 154.0 400 26.8 19.5 16.0 28.5 83.5
Jun '23 99.98% 36.8 n/a n/a 5.0 13.4 2.7:1 0.56 0.06 149.5 400 26.9 19.5 16.5 28.5 92.5
3Q23 99.984% 38.8 n/a n/a 55 134 2.4:1 0.60 0.06 144.9 400 304 195 155 29.5 190.5
Jul 23 100.00% 38.8 n/a n/a 5.3 13.4 2.5:1 0.59 0.06 1315 400 29.5 19.5 15.5 28.5 192.5
Aug '23 100.00% 38.1 n/a n/a 5.3 13.4 2.5:1 0.59 0.06 144.9 400 30.4 19.5 16.5 29.5 188.5
Sep '23 99.949% 38.8 n/a n/a 5.5 13.4 2.4:1 0.60 0.06 134.1 400 31.3 19.5 15.5 29.5 252.5
4Q23 99.960% 41.4 n/a n/a 5.8 13.4 2.3:1 0.71 0.07 186.0 400 327 195 16.5 28.5 232.0
Oct '23 99.885% 41.2 n/a n/a 5.8 13.4 2.3:1 0.71 0.07 177.8 400 34.9 19.5 16.5 30.5 315.5
Nov '23 100.00% 41.4 n/a n/a 5.5 13.4 2.4:1 0.64 0.07 173.6 400 32.0 19.5 16.5 28.5 232.5
Dec '23 100.00% 39.1 n/a n/a 5.6 13.4 2.4:1 0.64 0.07 186.0 400 31.4 19.5 16.5 28.5 178.5
1Q24
Jan '24] 100.00% 42.4 n/a n/a 6.4 13.4 2.1:1 0.70 0.08 195.3 400 40.5 19.5 16.5 29.5 543.5
Feb '24 100.00% 45.9 n/a n/a 6.7 13.4 2.0:1 0.80 0.08 156.9 1000 27.0 20.5 17.5 29.0 57.5

(1) Service level guidelines: (A) 99.98% system availability; (B) 10 minute recovery time for full system failures; (C) Operations production support 24x5 in primary and backup data center and test support provided on Tuesdays, Thursdays, and Saturdays.®
(2) Beginning 1Q14, capacity planning interval changed from 1-second to 100-milliseconds.@
(3) Message latency is measured beginning with the time-stamp taken as an inbound Participant message arrives at the network entrance to the OPRA environment, through processing by the system into a consolidated message for Data Recipients, to the time-stamp taken as the outbound
message arrives at the network exit from the environment. Latency is represented in microseconds.



