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Daily Segregation Statement Disclosure
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SEGREGATION REQUIREMENTS (Section 4d(2) of the CEAct)

1. Net ledger balance

A.Cash 5,127,181,783$      4,306,663,485$         4,528,075,995$       4,396,233,039$       4,459,047,838$       4,058,405,530$       4,835,566,574$       4,088,510,605$         4,410,385,930$       4,756,817,802$       2,965,663,182$       4,094,714,279$             3,958,869,015$       

B.Securities (at market) 613,209,972            619,709,351              613,956,016             618,578,834             587,661,041             579,655,198             497,166,256             268,883,363               82,421,657               82,422,130               80,731,285               100,708,564                   100,695,174             

2. Net unrealized profit (loss) in open futures contracts traded on a contract market (94,898,132)             (43,572,532)               (123,115,729)           (160,014,092)           (228,340,573)           (252,079,164)           (329,400,789)           (808,672,623)              (574,984,982)           (646,390,376)           111,801,376             (171,701,293)                  (66,477,288)             

3. Exchange traded options

A.Add market value of open option contracts purchased on a contract market 71,849,352,214      79,139,457,719         72,092,592,784       73,102,675,103       81,619,276,449       87,883,141,352       74,051,934,806       107,628,936,512       98,232,016,359       95,181,302,719       65,972,792,594       51,904,275,283             51,779,133,643       

B.Deduct market value of open option contracts granted (sold) on a contract market (73,345,356,842)     (80,251,474,894)       (73,063,328,206)      (73,918,624,707)      (82,432,393,355)      (88,266,044,595)      (74,300,417,071)      (107,464,033,391)      (97,839,643,570)      (94,834,341,181)      (65,655,260,260)      (52,370,681,902)            (52,083,492,092)      

4. Net equity (deficit) (add lines 1, 2 and 3) 4,149,488,995        3,770,783,129           4,048,180,860         4,038,848,177         4,005,251,400         4,003,078,321         4,754,849,776         3,713,624,466            4,310,195,394         4,539,811,094         3,475,728,177         3,557,314,931                3,688,728,452         

5. Accounts liquidating to a deficit and accounts with debit balances - gross amount 26,927,742              32,271,696                 32,648,824               35,768,862               39,492,889               36,166,922               46,051,493               34,436,749                 35,438,424               41,014,318               35,638,843               35,090,350                     32,930,721               

Less: amount offset by customer securities (26,927,742)             (32,271,696)               (32,648,824)             (35,768,862)             (35,838,857)             (36,166,922)             (34,778,168)             (34,436,749)                (35,438,424)             (35,611,776)             (35,638,843)             (35,090,350)                    (32,930,721)             

-                                 -                                    -                                  -                                  3,654,032                 -                                  11,273,325               -                                    -                                  5,402,542                 -                                  -                                        -                                  

6. Amount required to be segregated (add lines 4 and 5) 4,149,488,995$      3,770,783,129$        4,048,180,860$      4,038,848,177$      4,008,905,432$      4,003,078,321$      4,766,123,101$      3,713,624,466$         4,310,195,394$      4,545,213,636$      3,475,728,177$      3,557,314,931$             3,688,728,452$      

FUNDS IN SEGREGATED ACCOUNTS

7. Deposited in segregated funds bank accounts

A.Cash 24,127,067$            24,247,479$              20,549,100$             62,838,419$             23,589,251$             54,033,548$             48,396,840$             23,977,725$               21,335,826$             36,184,001$             37,533,440$             39,976,770$                   46,309,007$             

B.Securities representing investments of customers' funds (at market) 869,288,202            488,470,609              567,239,860             610,025,266             402,392,994             223,532,394             218,560,644             215,580,314               470,896,594             620,827,538             753,652,640             259,420,450                   828,902,826             

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

A.Cash 1,099,883,429        930,619,273              1,055,172,824         1,112,338,625         929,189,771             800,313,701             1,261,903,501         1,205,757,359            1,205,674,661         1,143,732,045         919,983,951             673,737,477                   664,585,930             

B.Securities representing investments of customers' funds (at market) 3,458,882,186        3,148,170,872           3,022,157,489         3,014,416,610         2,808,952,428         3,005,999,149         3,141,691,697         3,153,903,082            3,386,349,165         3,187,888,956         3,129,704,627         3,094,178,251                3,270,454,360         

C.Securities held for particular customers or option customers in lieu of cash (at market) 613,209,972            619,709,351              613,956,016             618,578,834             587,661,041             579,655,198             497,166,256             268,883,363               82,421,657               82,422,130               80,731,285               100,708,564                   100,695,174             

9. Net settlement from (to) derivatives clearing organizations of contract markets 236,185,911            329,801,303              397,196,429             91,067,933               754,150,352             477,309,584             1,024,768,104         (404,254,224)              125,655,699             238,536,243             (1,085,811,916)        520,945,591                   (260,267,594)           

10. Exchange traded options

A.Value of open long option contracts 71,849,352,214      79,139,457,719         72,092,592,784       73,102,675,103       81,619,276,449       87,883,141,352       74,051,934,806       107,628,936,512       98,232,016,359       95,181,302,719       65,972,792,594       51,904,275,283             51,779,133,643       

B.Value of open short option contracts (73,345,356,842)     (80,251,474,894)       (73,063,328,206)      (73,918,624,707)      (82,432,393,355)      (88,266,044,595)      (74,300,417,071)      (107,464,033,391)      (97,839,643,570)      (94,834,341,181)      (65,655,260,260)      (52,370,681,902)            (52,083,492,092)      

11. Net equities with other FCMs

A.Net liquidating equity -                                 -                                    -                                  -                                  -                                  -                                  -                                  -                                    -                                  -                                  -                                  -                                        -                                  

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

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

12. Segregated funds on hand -                                 -                                    -                                  -                                  -                                  -                                  -                                  -                                    -                                  -                                  -                                  -                                        -                                  

13. Total amount in segregation (add lines 7 through 12) 4,805,572,139$      4,429,001,712$         4,705,536,296$       4,693,316,083$       4,692,818,931$       4,757,940,331$       5,944,004,777$       4,628,750,740$         5,684,706,391$       5,656,552,451$       4,153,326,361$       4,222,560,484$             4,346,321,254$       

14. Excess (deficiency) funds in segregation (subtract line 6 from line 13) 656,083,144           658,218,583              657,355,436            654,467,906            683,913,499            754,862,010            1,177,881,676         915,126,274               1,374,510,997         1,111,338,815         677,598,184            665,245,553                   657,592,802            

15. Management Target Amount for Excess funds in segregation 350,000,000           350,000,000              350,000,000            350,000,000            350,000,000            350,000,000            350,000,000            350,000,000               350,000,000            350,000,000            350,000,000            350,000,000                   350,000,000            

16. Excess (deficiency) funds in segregation over (under) Management Target Amount Excess 306,083,144           308,218,583              307,355,436            304,467,906            333,913,499            404,862,010            827,881,676            565,126,274               1,024,510,997         761,338,815            327,598,184            315,245,553                   307,592,802            
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