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The registrant/broker or dealer submitting this Form and its attachments and the person(s) by whom

it is executed represent hereby that all information contained therein is true, correct and complete.

It is understood that all required items, statements, and schedules are considered integral parts of

this Form and that the submisson of any amendment represents that all unamended items, statements
and schedules remain true, correct and complete as previously submitted.
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2. Net unrealized profit (loss) in open futures contracts traded on a contract market

í òÛ ¨½¸¿²¹»¬®¿¼»¼ ±°¬·±²

A. Add market value of open option contracts purchased on a contract market

B. Deduct market value of open option contracts granted (sold) on a contract market

ì òÒ »¬»̄«·¬§ ø¼»º·½·¬÷ø¿¼¼ ·́²» ï ôî ô¿²¼ í ÷

5. Accounts liquidating to a deficit and accounts with debit balances

ó ¹®±  ¿³ ±«²¬ éðì ë

Ô »  æ¿³ ±«²¬±ºº »¬¾§ ½« ¬±³ »® ±© ²»¼  »½«®·¬·» ø ÷ éðì é
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ßòÝ ¿ ¸

B. Securities representing investments of customers' funds (at market)

C. Securities held for particular customers or option customers in lieu of cash (at market)

8. Margins on deposit with derivatives clearing organizations of contract markets

ßòÝ ¿ ¸

B. Securities representing investments of customers' funds (at market)

C. Securities held for particular customers or option customers in lieu of cash (at market)

9. Net settlement from (to) derivatives clearing organizations of contract markets

ï ðòÛ ¨½¸¿²¹»¬®¿¼»¼ ±°¬·±²

ßòÊ¿́«»±º ±°»² ±́²¹ ±°¬·±² ½±²¬®¿½¬
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ï ï òÒ »¬»̄«·¬·» © ·¬̧ ±¬̧ »® Ú Ý Ó 

ßòÒ »¬́·̄ «·¼¿¬·²¹ »̄«·¬§

B. Securities representing investments of customers' funds (at market)

C. Securities held for particular customers or option customers in lieu of cash (at market)
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14. Excess (deficiency) funds in segregation (subtract line 6 from line 13)
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15. Management Target Amount for Excess funds in segregation ü éï ç ì

16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess ü éï ç è
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STATEMENT OF SECURED AMOUNTS AND FUNDS HELD IN SEPARATE ACCOUNTS

PURSUANT TO COMMISSION REGULATION 30.7

Ú Ñ Î Û ×Ù Ò Ú Ë ÌË Î Û Í ßÒ Ü Ú Ñ Î Û ×Ù Ò Ñ Ð Ì×Ñ Ò Í Í Û Ý Ë Î Û Ü ßÓ Ñ Ë Ò ÌÍ

ü éí ðë

1. Net ledger balance - Foreign Futures and Foreign Option Trading - All Customers

ßòÝ ¿ ¸ ü éí ï ë

B. Securities (at market) éí ï é

2. Net unrealized profit (loss) in open futures contracts traded on a foreign board of trade éí î ë

í òÛ ¨½¸¿²¹»¬®¿¼»¼ ±°¬·±²

A. Market value of open option contracts purchased on a foreign board of trade éí í ë

B. Market value of open contracts granted (sold) on a foreign board of trade éí í é

4. Net equity (deficit) (add lines 1. 2. and 3.) ü éí ì ë

5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount ü éí ë ï

Less: amount offset by customer owned securities ø ÷éí ë î éí ë ì

6. Amount required to be set aside as the secured amount - Net Liquidating Equity Method (add lines 4 and 5) ü éí ë ë

7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above) or line 6. ü éí êð

Ð¿¹»Ìï ðóí

Amount required to be set aside pursuant to law, rule or regulation of a foreign government

or a rule of a self-regulatory organization authorized thereunder
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STATEMENT OF SECURED AMOUNTS AND FUNDS HELD IN SEPARATE ACCOUNTS
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B. In safekeeping with other banks qualified under Regulation 30.7
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Ü òÊ¿́«»±º ±́²¹ ±°¬·±² ½±²¬®¿½¬ éêï ð

Û òÊ¿́«»±º  ¸±®¬±°¬·±² ½±²¬®¿½¬ ø ÷éêï ë éêî ð

4. Amounts held by clearing organizations of foreign boards of trade

Ò ¿³ »ø ÷æ éêí ð

ßòÝ ¿ ¸ éêì ð

Þ òÍ »½«®·¬·» éêë ð

C. Amount due to (from) clearing organizations - daily variation éêêð

Ü òÊ¿́«»±º ±́²¹ ±°¬·±² ½±²¬®¿½¬ éêéð

Û òÊ¿́«»±º  ¸±®¬±°¬·±² ½±²¬®¿½¬ éêéë éêè ð
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Ü òÊ¿́«»±º ±́²¹ ±°¬·±² ½±²¬®¿½¬ ééí ð

Û òÊ¿́«»±º  ¸±®¬±°¬·±² ½±²¬®¿½¬ ééí ë ééì ð

6. Amounts with other depositories designated by a foreign board of trade
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9. Excess (deficiency) set Aside Funds for Secured Amount (subtract Line 7 Secured

Statement page T10-3 from Line 8) ü éí è ð

10. Management Target Amount for Excess funds in separate section 30.7 accounts ü ééè ð

11. Excess (deficiency) funds in separate 30.7 accounts over (under) Management Target ü ééè ë

Ð¿¹»Ìï ðóì
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STATEMENT OF CLEARED SWAPS CUSTOMER SEGREGATION REQUIREMENTS AND

FUNDS IN CLEARED SWAPS CUSTOMER ACCOUNTS UNDER 4D(F) OF THE CEA

Ý »́¿®»¼ Í © ¿° Ý « ¬±³ »® Î »̄«·®»³ »²¬

ï òÒ »¬́»¼¹»® ¾¿́¿²½»

ßòÝ ¿ ¸ ü è ë ðð

B. Securities (at market) è ë ï ð

2. Net unrealized profit (loss) in open cleared swaps è ë î ð

í òÝ »́¿®»¼  © ¿° ±°¬·±²

A. Market value of open cleared swaps option contracts purchased è ë í ð

B. Market value of open cleared swaps option contracts granted (sold) ø ÷è ë ì ð

4. Net equity (deficit) (add lines 1, 2, and 3) ü è ë ë ð

5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount ü è ë êð

Less: amount offset by customer owned securities ø ÷è ë éð è ë è ð

6. Amount required to be segregated for cleared swaps customers (add lines 4 and 5) ü è ë ç ð

Ú «²¼ ·² Ý »́¿®»¼ Í © ¿° Ý « ¬±³ »® Í »¹®»¹¿¬»¼ ß½½±«²¬

7. Deposited in cleared swaps customer segregated accounts at banks

ßòÝ ¿ ¸ ü è êðð

B. Securities representing investments of cleared swaps customers' funds (at market) è êï ð

C. Securities held for particular cleared swaps customers in lieu of cash (at market) è êî ð

8. Margins on deposit with derivatives clearing organizations in cleared swaps customer segregated accounts

ßòÝ ¿ ¸ è êí ð

B. Securities representing investments of cleared swaps customers' funds (at market) è êì ð

C. Securities held for particular cleared swaps customers in lieu of cash (at market) è êë ð

9. Net settlement from (to) derivatives clearing organizations è êêð

ï ðòÝ »́¿®»¼  © ¿° ±°¬·±²

A. Value of open cleared swaps long option contracts è êéð

B. Value of open cleared swaps short option contracts ø ÷è êè ð

11. Net equities with other FCMs

ßòÒ »¬́·̄ «·¼¿¬·²¹ »̄«·¬§ è êç ð

B. Securities representing investments of cleared swaps customers' funds (at market) è éðð

C. Securities held for particular cleared swaps customers in lieu of cash (at market) è éï ð

12. Cleared swaps customer funds on hand (describe: _____________________________________ ) è éï ë

13. Total amount in cleared swaps customer segregation (add lines 7 through 12) ü è éî ð

14. Excess (deficiency) funds in cleared swaps customer segregation (subtract line 6 from line 13) ü è éí ð

15. Management Target Amount for Excess funds in cleared swaps segregated accounts ü è éêð

16. Excess (deficiency) funds in cleared swaps customer segregated accounts over

(under) Management Target Excess ü è ééð

Ð¿¹»Ìï ðóë
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