


ïôðíïôéîêôïïê

éîôìèêôîëî

ïïîôîçéôêìê

èôïêéôéíë

èôïêéôéíë

èíôììíôëëí

êîôîëêôðìð

ð

ïììôìéîôìëî

îìîôèèðôèçê

ð

èèéôîëíôêêì

ïðôîðèôéðë

ïïîôîçéôêìê

èíôììíôëëí

èôëçêôéíî

ð

ïêëôçðîôêèé

ïôîçèôçêçôïìè

ð

ïôîçèôçêçôïìè

ïôíèìôëîîôëèî

èëôëëíôìíì

ØÍÞÝÍÛÝËÎ×Ì×ÛÍøËÍß÷×ÒÝò
ïîñíïñïê

éðôðððôððð

ïëôëëíôìíì

ÍËÐÐÔÛÓÛÒÌÌÑ

Ú×ÒßÒÝ×ßÔßÒÜÑÐÛÎßÌ×ÑÒßÔÝÑÓÞ×ÒÛÜËÒ×ÚÑÎÓÍ×ÒÙÔÛÎÛÐÑÎÌ

ÐßÎÌ××

ÍÌßÌÛÓÛÒÌÑÚÍÛÙÎÛÙßÌ×ÑÒÎÛÏË×ÎÛÓÛÒÌÍßÒÜÚËÒÜÍ×ÒÍÛÙÎÛÙßÌ×ÑÒ

ÚÑÎÝËÍÌÑÓÛÎÍÌÎßÜ×ÒÙÑÒËòÍòÝÑÓÓÑÜ×ÌÇÛÈÝØßÒÙÛÍ

ÍÛÙÎÛÙßÌ×ÑÒÎÛÏË×ÎÛÓÛÒÌÍøÍ»½¬·±²ì¼øî÷±º¬̧»ÝÛß½¬÷

ïòÒ»¬́»¼¹»®¾¿́¿²½»

ßòÝ¿­ ¸

ÞòÍ»½«®·¬·»­ ø¿¬³¿®µ»¬÷

2. Net unrealized profit (loss) in open futures contracts traded on a contract market

íòÛ̈½̧¿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

ìòÒ»¬»̄«·¬§ø¼»º·½·¬÷ø¿¼¼́·²»­ ïôîô¿²¼í÷

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

ó¹®±­ ­ ¿³±«²¬ éðìë

Ô»­ ­ æ¿³±«²¬±ºº­ »¬¾§½«­ ¬±³»®±©²»¼­ »½«®·¬·»­ ø ÷éðìé

êòß³±«²¬®»̄«·®»¼¬±¾»­ »¹®»¹¿¬»¼ø¿¼¼́·²»­ ì¿²¼ë÷

ÚËÒÜÍ×ÒÍÛÙÎÛÙßÌÛÜßÝÝÑËÒÌÍ

éòÜ»°±­ ·¬»¼·²­ »¹®»¹¿¬»¼º«²¼­ ¾¿²µ¿½½±«²¬­

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

ïðòÛ̈½̧¿²¹»¬®¿¼»¼±°¬·±²­

ßòÊ¿́«»±º±°»²́±²¹±°¬·±²½±²¬®¿½¬­

ÞòÊ¿́«»±º±°»²­ ±̧®¬±°¬·±²½±²¬®¿½¬­

ïïòÒ»¬»̄«·¬·»­ ©·¬̧±¬̧»®ÚÝÓ­

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)

ïîòÍ»¹®»¹¿¬»¼º«²¼­ ±²̧¿²¼ø¼»­ ½®·¾»æ ÷

ïíòÌ±¬¿́¿³±«²¬·²­ »¹®»¹¿¬·±²ø¿¼¼́·²»­ é¬̧®±«¹̧ïî÷

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 éïçì

16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess ü éïçè
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ßòÝ¿­ ¸ éîïð
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ÝòÌ±¬¿́ éîíð
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ÞÎÑÕÛÎÑÎÜÛßÔÛÎ
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STATEMENT OF SECURED AMOUNTS AND FUNDS HELD IN SEPARATE ACCOUNTS

PURSUANT TO COMMISSION REGULATION 30.7

ÚÑÎÛ×ÙÒÚËÌËÎÛÍßÒÜÚÑÎÛ×ÙÒÑÐÌ×ÑÒÍÍÛÝËÎÛÜßÓÑËÒÌÍ

ü éíðë

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

ßòÝ¿­ ¸ ü éíïë

B. Securities (at market) éíïé

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

íòÛ̈½̧¿²¹»¬®¿¼»¼±°¬·±²­

A. Market value of open option contracts purchased on a foreign board of trade éííë

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

4. Net equity (deficit) (add lines 1. 2. and 3.) ü éíìë

5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount ü éíëï

Less: amount offset by customer owned securities ø ÷éíëî éíëì

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

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

Ð¿¹»Ìïðóí

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

ÐËÎÍËßÒÌÌÑÝÑÓÓ×ÍÍ×ÑÒÎÛÙËÔßÌ×ÑÒíðòé
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ïòÝ¿­ ·̧²¾¿²µ­

ßòÞ¿²µ­ ±́½¿¬»¼·²¬̧»Ë²·¬»¼Í¬¿¬»­ éëðð

ÞòÑ¬̧»®¾¿²µ­ «̄¿́·º·»¼«²¼»®Î»¹«́¿¬·±²íðòé

Ò¿³»ø­ ÷æ éëïð éëîð éëíð

îòÍ»½«®·¬·»­

ßò×²­ ¿º»µ»»°·²¹©·¬̧¾¿²µ­ ±́½¿¬»¼·²¬̧»Ë²·¬»¼Í¬¿¬»­ éëìð

B. In safekeeping with other banks qualified under Regulation 30.7

Ò¿³»ø­ ÷æ éëëð éëêð éëéð

íòÛ̄«·¬·»­ ©·¬̧®»¹·­ ¬»®»¼º«¬«®»­ ½±³³·­ ­ ·±²³»®½̧¿²¬­

ßòÝ¿­ ¸ éëèð

ÞòÍ»½«®·¬·»­ éëçð

ÝòË²®»¿́·¦»¼¹¿·²ǿ±­ ­ ÷±²±°»²º«¬«®»­ ½±²¬®¿½¬­ éêðð

ÜòÊ¿́«»±º́±²¹±°¬·±²½±²¬®¿½¬­ éêïð

ÛòÊ¿́«»±º­ ±̧®¬±°¬·±²½±²¬®¿½¬­ ø ÷éêïë éêîð

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

Ò¿³»ø­ ÷æ éêíð

ßòÝ¿­ ¸ éêìð

ÞòÍ»½«®·¬·»­ éêëð

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

ÜòÊ¿́«»±º́±²¹±°¬·±²½±²¬®¿½¬­ éêéð

ÛòÊ¿́«»±º­ ±̧®¬±°¬·±²½±²¬®¿½¬­ éêéë éêèð

ëòß³±«²¬­ »̧́¼¾§³»³¾»®­ ±ºº±®»·¹²¾±¿®¼­ ±º¬®¿¼»

Ò¿³»ø­ ÷æ éêçð

ßòÝ¿­ ¸ ééðð

ÞòÍ»½«®·¬·»­ ééïð

ÝòË²®»¿́·¦»¼¹¿·²ǿ±­ ­ ÷±²±°»²º«¬«®»­ ½±²¬®¿½¬­ ééîð

ÜòÊ¿́«»±º́±²¹±°¬·±²½±²¬®¿½¬­ ééíð

ÛòÊ¿́«»±º­ ±̧®¬±°¬·±²½±²¬®¿½¬­ ééíë ééìð

6. Amounts with other depositories designated by a foreign board of trade

Ò¿³»ø­ ÷æ ééëð ééêð

éòÍ»¹®»¹¿¬»¼º«²¼­ ±²̧¿²¼ø¼»­ ½®·¾»æ ééêë

èòÌ±¬¿́º«²¼­ ·²­ »°¿®¿¬»­ »½¬·±²íðòé¿½½±«²¬­ éééð
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ü
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ü
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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 éíèð

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

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

Ð¿¹»Ìïðóì
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STATEMENT OF CLEARED SW APS CUSTOMER SEGREGATION REQUIREMENTS AND

FUNDS IN CLEARED SW APS CUSTOMER ACCOUNTS UNDER 4D(F) OFTHE CEA

Ý́»¿®»¼Í©¿°­ Ý«­ ¬±³»®Î»̄«·®»³»²¬­

ïòÒ»¬́»¼¹»®¾¿́¿²½»

ßòÝ¿­ ¸ ü èëðð

B. Securities (at market) èëïð

2. Net unrealized profit (loss) in open cleared swaps èëîð

íòÝ́»¿®»¼­ ©¿°­ ±°¬·±²­

A. Market value of open cleared swaps option contracts purchased èëíð

B. Market value of open cleared swaps option contracts granted (sold) ø ÷èëìð

4. Net equity (deficit) (add lines 1, 2, and 3) ü èëëð

5. Accounts liquidating to a deficit and accounts with

debit balances - gross amount ü èëêð

Less: amount offset by customer owned securities ø ÷èëéð èëèð

6. Amount required to be segregated for cleared swaps customers (add lines 4 and 5) ü èëçð

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

7. Deposited in cleared swaps customer segregated accounts at banks

ßòÝ¿­ ¸ ü èêðð

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

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

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

ßòÝ¿­ ¸ èêíð

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

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

9. Net settlement from (to) derivatives clearing organizations èêêð

ïðòÝ́»¿®»¼­ ©¿°­ ±°¬·±²­

A. Value of open cleared swaps long option contracts èêéð

B. Value of open cleared swaps short option contracts ø ÷èêèð

11. Net equities with other FCMs

ßòÒ»¬́·̄«·¼¿¬·²¹»̄«·¬§ èêçð

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

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

12. Cleared swaps customer funds on hand (describe: _____________________________________) èéïë

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

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

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

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

(under) Management Target Excess ü èééð

Ð¿¹»Ìïðóë
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