
SEGREGATION REQUIREMENTS (Section 4d(2) of the CEAct)

1. Net Ledger Balance

  A. Cash 23,462,271,580.63

  B. Securities (at market) 40,545,812,495.66

2. Net unrealized profit (loss) in open futures contracts traded on contract market -421,374,520.85

3. Exchange Traded Options

  A. Market value of open option contracts purchased on a contract market 5,841,489,079.34

  B. Market value of open option contracts granted (sold) on a contract market -5,862,835,720.84

4. Net Equity (deficit)(add line 1, 2 and 3) 63,565,362,913.94

5. Accounts liquidating to a deficit and accounts with debit balances - gross amount
    Less amount offset by customer owned securities 99,175,585.31

6. Amount required to be segregated (add lines 4 and 5) 63,664,538,499.25

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

  A. Cash 2,416,989,096.44

  B. Securities representing investments of customers funds (at market) 0.00

  C. Securities held for particular customers or options customers in lieu of cash (at market) 2,694,111,797.43

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

  A. Cash 14,438,347,502.63

  B. Securities representing investments of customers funds (at market) 9,789,748,093.31

  C. Securities held for particular customers or options customers in lieu of cash (at market) 23,893,661,687.63

9. Net settlement from (to) derivatives clearing organizations of contract markets -332,658,375.61

10. Exchange traded options

  A. Value of long option contracts 5,841,489,079.34

  B. Value of short option contracts -5,862,835,720.80

11. Net equities with other FCMs

  A. Net liquidating equity 0.00

  B. Securities representing investments of customers funds (at market) 0 0.00

  C. Securities held for particular customers or options customers in lieu of cash (at market) 0.00

12. Segregated funds on hand (describe: See Attached ) 13,473,440,990.50

13. Total amount in segregation (add lines 7 through 12) 66,352,294,150.87

14. Excess (deficiency) funds in segregation (subtract line 6 from line 13) 2,687,755,651.62

15. Managment Target Amount for Excess funds in segregation 1,464,284,385.48

16. Excess (deficiency) funds in segregation over (under) Managment Target Amount Excess 1,223,471,266.14
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**End of Report**
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