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STATEMENT OF CLEARED SWAPS CUSTOVER SEGREGATI ON REQUI REMENTS AND FUNDS | N CLEARED SWAPS

CUSTOVER ACCOUNTS UNDER 4D(F) OF THE CEA
09/ 29/ 2016
Cl eared Swaps Custoner Requirenents
1. Net Ledger Bal ance
A. Cash
B. Securities (at narket)

2. Net Unrealized Profit (Loss) in open cleared swaps

3. Ceared sman opti ons
A. Market val ue of open cl eared swaps option contracts purchased
B. Market val ue of open swaps option contracts granted (sol d)

4. Net Equity (deficit)(add line 1, 2 and 3)

5. Accounts liquidating to a deficit and accounts with debit bal ances - gross anount
Less amount offset by customer owned secutities

6. Anpunt required to be segregated for cleared swaps custoners (addlines 4 and 5)

Funds in C eared Swaps Custoner Segregated Accounts
7.Apeggshted in cleared swaps custonmer segregated accounts at banks
. s
B. Securities representing investnents of cleared swaps custoners funds (at market)
C. Securities held for particular cleared swaps custoners in lieu of cash (at market)

8. th%iRs on deposit wth derivatives clearing organizations in cleared swaps custoners segregated accounts
. S

B. Securities representing investnents of cleared swaps custoners funds (at market)
C. Securities held for particular cleared swaps custoners in |lieu of cash (at narket)

9. Net settlenment from (to) derivatives clearing organizations
10. C eared swaps options _
A. Val ue of open cleared swaps |ong option contracts
B. Val ue of open cleared swaps short option contracts
11. Net equities with other FCMs
A. Net liquidating equity
B. Securities representing investnents of cleared swaps custoners funds (at market)
C. Securities held for particular cleared swaps custoners in lieu of cash (at market)
12. Ceared swaps custoner funds on hand (descri be: )
13. Total ampunt in cleared swaps custoner segregation (add lines 7 through 12)
14. Excess (deficiency) funds in cleared swaps custoner segregation subtract line 6 fromline 13)
15. Managenent Target Anpunt for Excess funds in cleared swaps segregated accounts

16. Excess (deficiency) funds in cleared swaps custoner segregated accounts over (under)
Managnment Tar get cess
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