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     FOREIGN FUTURES AND FOREIGN OPTIONS SECURED AMOUNTS

     Amount required to be set aside pursuant to law, rule or regulation of a foreign government
     of a self regulatory organization authorized thereunder                                                                     0

      1. Net Ledger Balance
        A. Cash                                                                                                      4,429,331,793
        B. Securities (at market)                                                                                    2,208,921,847

      2. Net unrealized profit (loss) in open futures contracts traded on contract market                              367,153,018

      3. Exchange Traded Options
        A. Market value of open option contracts purchased on a foreign Board of trade                                  58,615,805
        B. Market value of open option contracts granted (sold) on a foreign board of trade                             -8,458,854

      4. Net Equity (deficit)(add line  1, 2 and 3)                                                                  7,055,563,609

      5. Accounts liquidating to a deficit and accounts with debit balances - gross amount          24,561,643

             Less amount offset by customer owned securities                                       -23,908,387             653,256

      6. Amount required to be set aside as the secured amount Net Liquidating Equity Method
         (add lines 4 and 5)                                                                                         7,056,216,865

      7. Greater of amount required to be set aside pursuant to foreign jurisdiction (above)
         or line 6                                                                                                   7,056,216,865
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     FUNDS DEPOSITED IN SEPARATE REGULATION 30.7 ACCOUNTS     ____________________________________________________     FUNDS DEPOSITED IN SEPARATE REGULATION 30.7 ACCOUNTS

       1. Cash in banks
         A. Banks located in the United States                               1,587,269,013
         B. Other bank qualified under Regulation 30.7
           Name(s): _______________________                                     78,598,447                 1,665,867,460

       2. Securities
         A. In safekeeping with banks located in the United States           3,297,867,809
         B. In safekeeping with other banks qualified under Regulation 30.7
           Name(s): _______________________                                              0                 3,297,867,809

       3. Equities with registered futures commission merchants
         A. Cash                                                                         0
         B. Securities                                                                   0
         C. Unrealized gain (loss) on open futures contracts                             0
         D. Value of long option contracts                                               0
         E. Value of short option contracts                                              0                             0

       4. Amounts by clearing organizations of foreign boards of trades
           Name(s): _______________________
         A. Cash                                                                         0
         B. Securities                                                                   0
         C. Amounts due to (from) clearing organizations of foreign boards of trade                                                                                         0
         D. Value of long option contracts                                               0
         E. Value of short option contracts                                              0                             0

      5. Amounts held by members of foreign boards of trade
           Name(s): _______________________
         A. Cash                                                             2,109,260,440
         B. Securities                                                          36,017,756
         C. Unrealized gain (loss) on open futures contracts                   367,153,019
         D. Value of long option contracts                                      58,615,805
         E. Value of short option contracts                                     -8,458,854                 2,562,588,166

      6. Amounts with other depositories designated by a foreign board of trade
           Name(s): _______________________                                                                            0

      7. Segregated funds on hand (describe) __________________________
           Name(s): _______________________                                                                            0

      8. Total funds in separate section 30.7 accounts                                                     7,526,323,435

      9. Excess (deficiency) Set Aside for Secured Amount (subtract line 7 Secured Statement
         (Page 1 from Line 8)                                                                                470,106,570

      10. Management Target Amount for Excess funds in separate section 30.7 accounts                        246,967,590
      11. Excess (deficiency) funds in separate section 30.7 over (under)
          Management Target Amount                                                                           223,138,979

     A. If any securities shown above are other than the types of securities referred to in Commission
        Regulation 1.25, attach a separate schedule detailing the obligations shown on each such line
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