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CFTC FORM 1- FR - FCM
STATEMENT OF SECURED AMOUNTS AND FUNDS HELD | N SEPARATE ACCOUNTS
PURSUANT TO COWM SSI ON REGULATI ON 30. 7
AS COF : 09/30/2016

FOREI GN FUTURES AND FOREI GN OPTI ONS SECURED AMOUNTS

Amount required to be set aside pursuant to law, rule or regulation of a foreign governnent
of a self regulatory organi zati on authorized thereunder

1. Net Ledger Bal ance
A. Cash
B. Securities (at market)

N

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

w

Exchange Traded Options
A. Market val ue of open option contracts purchased on a foreign Board of trade
B. Market val ue of open option contracts granted (sold) on a foreign board of trade

P

Net Equity (deficit)(add line 1, 2 and 3)
5. Accounts liquidating to a deficit and accounts with debit bal ances - gross anount 6, 651, 778
Less anobunt offset by custoner owned securities 0

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

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

DATE: 10/ 04/ 2016
9:51: 39

1

515, 397, 299
200, 794, 298
212, 803, 257
95, 367, 449
20, 031, 697
- 20, 251, 181
508, 745, 520

6, 651, 778

515, 397, 298

515, 397, 299
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FUNDS DEPOSI TED | N SEPARATE REGULATI ON 30. 7 ACCOUNTS
1. Cash in banks
A. Banks located in the United States 88, 640, 821
B. O her bank qualified under Regul ation 30.7
Name(s): 52,307, 175 140, 947, 996
2. Securities
A. I n safekeeping with banks located in the United States 0
B. I n safekeeping with other banks qualified under Regul ation 30.7
Name( s) : 0 0
3. Equities with registered futures conm ssion nerchants
A. Cash 191, 940, 954
B. Securities 212, 803, 257
C. Unrealized gain (loss) on open futures contracts 95, 081, 560
D. Value of long option contracts 20, 031, 697
E. Value of short option contracts - 20, 251, 181 499, 606, 287
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. Ampunts held by nenbers of foreign boards of trade
Name( s) :
A. Cash 9,979, 675
B. Securities 0
C. Unrealized gain (loss) on open futures contracts 3,701
D. Value of long option contracts 0
E. Value of short option contracts 0 9, 983, 376
6. Anobunts 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 650, 537, 660
9. Excess (deficiency) Set Aside for Secured Amount (subtract line 7 Secured Statenent
(Page 1 fromLine 8) 135, 140, 361
10. Managenent Target Anmount for Excess funds in separate section 30.7 accounts 103, 079, 460
11. Excess (deficiency) funds in separate section 30.7 over (under)
Managenent Tar get Anount 32, 060, 901

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