
Sample Prudential Statement (inclu. FTR participant) 

Participant 

From 

Date issued and date of 
assessment.  

A summary of security held, 
exposure and amounts available 
for release. If additional security 
is required today, this is shown 
here. 

Summary of security held with 
the clearing manager. 

The number of days that make up 
the total exposure, with detail 
shown for each item. The 
amounts include invoiced 
amounts, or reconciled amounts, 
or estimates. The best available 
data is used.  

The last three estimates of 
today’s exposure and today’s 
estimate.  The lowest of these 
four amounts is the minimum 
that must be lodged with the 
clearing manager. 

Estimates for the next three 
business days, based on the last 7 
days change in net exposure.                                   

Reference to the Code clauses 
that cover this statement. 




